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General Information

Current Prospectus

The Prospectus of BlackRock Global Funds (the "Company”), the Key Investor Information Documents (“KIID”), the Articles of
Association, the latest annual report and audited financial statements and interim report and unaudited financial statements as
applicable and a detailed list of investments purchased and sold for each Fund during the financial period may be obtained on

request and free of charge from the representative in Switzerland.

Representatives

The representative in Switzerland is BlackRock Asset Management Schweiz AG, Bahnhofstrasse 39, 8001 Zurich, Switzerland.

Authorised Status

The Company is an Undertaking for Collective Investment in Transferable Securities (‘UCITS”) under the Luxembourg law of
17 December 2010 as amended. Regulatory consents have been obtained or appropriate notifications have been made for the
distribution of shares of the Company’s Funds in the following countries:

Luxembourg, Netherlands and the United Kingdom.

Regulatory consents have been obtained or appropriate notifications have been made for the distribution of shares of the Funds in
the umbrella in the following countries:

Austria, Bahrain, Belgium, Brunei, Chanel Islands, Chile, China, Czech Republic, Denmark, Finland, France, Germany, Gibraltar,
Greece, Hong Kong, Hungary, Iceland, Ireland, Israel, Italy, Japan, Jersey, Korea, Liechtenstein, Macau, Malta, Norway;,
Oman, Poland, Portugal, Singapore, Slovak Republic, Spain, Sweden, Switzerland, Taiwan and UAE.

Shares of certain Funds in the umbrella may also be offered in certain other jurisdictions from time to time on a private placement

basis.

The Company is duly registered with the Comision Nacional de Mercado de Valores in Spain under number 140.
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Paris
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Italy continued
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Italy continued
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Paying Agents continued

Italy continued Sweden

State Street Bank GmbH BlackRock Investment

— Succursale Italia Management (UK) Limited
Registered Office Stockholm Branch

Via Ferrante Aporti, 10 Norrlandsgatan 16

20125 Milan 111 43 Stockholm

Poland

Bank Handlowy w Warszawie

Spolka Akcyjna

ul. Senatorska 16
00-923 Warszawa

Publication of Prices and Notices to Shareholders

Notices are sent to registered shareholders and (when legally required) published in such newspapers as decided by the Directors
and in the Recueil des Sociétés et Associations du Mémorial Luxembourg. The previous Dealing Day’s prices for shares may be
obtained during business hours from the local Investor Servicing team and are also available from the BlackRock website. They will
also be published in such countries as required under applicable law and at the discretion of the Directors in a number of
newspapers or electronic platforms worldwide. The Company cannot accept any responsibility for error or delay in the publication or
non-publication of prices. Historic dealing prices for all shares are available from the Administrator or local Investor Servicing team.

Purchases and Sales
A detailed list of investments purchased and sold for any Fund during the period is available upon request, free of charge, from the
Registered office as mentioned on page 2, or the offices of the Representatives as mentioned on page 3.

Disclosure Policy

Details of month end holdings and valuations for all BlackRock Global Funds will be made available upon request from the Investor
Services Centre to any BlackRock Global Funds shareholder no earlier than 10 business days after a given month end. BlackRock
Global Funds reserves the right to require shareholders to sign an appropriate non-disclosure document prior to providing such
information.

For German investors

This interim report and unaudited financial statements (the “Report and Financial Statements”) may be translated into other
languages. Any such translation shall only contain the same information and have the same meaning as the English language
Report and Financial Statements. To the extent that there is any inconsistency between the English language Report and Financial
Statements and the Report and Financial Statements in another language, the English language Report and Financial Statements
will prevail, except to the extent (and only to the extent) that it is required by law of any jurisdiction where the shares are sold, that in
an action based upon disclosure in a Report and Financial Statements in a language other than English, the language of the Report
and Financial Statements on which such action is based shall prevail. Any disputes as to the terms of the Report and Financial
Statements, regardless of the language of the Report and Financial Statements, shall be governed by and construed in accordance
with the laws of Luxembourg.

The prospectus, the KIID and a full statement of portfolio changes are available free of charge, from the German Paying Agent.
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Chairwoman’s Letter to Shareholders
1 September 2022 to 28 February 2023

Dear Shareholder,

| am writing to update you on the activities of BlackRock Global Funds (‘BGF’) over the six months to 28 February 2023. The BGF
range comprised 103 Funds (each a “Fund”, together the “Funds”) as at 28 February 2023.

The impact of the coronavirus outbreak was profound across all aspects of society. In developed economies, it is clear that the
worst of the impact is now over. However, there is an expectation that seasonal peaks and new variants could give rise to renewed
travel restrictions, enhanced health screenings at ports of entry and elsewhere, disruption of and delays in healthcare service
preparation and delivery and supply chain disruptions, which will create ongoing challenges. Widescale and comprehensive
vaccination programmes have been put in place in many countries which have had a positive effect. Nevertheless, the impact of
COVID-19 continues to adversely affect the economies of many nations across the globe and this in turn may continue to impact
investments held by each Fund.

On 1 March 2022, due to the significant investment exposure of the BGF Emerging Europe Fund (for the purposes of the remainder
of this paragraph, the “Fund”) to Russia, the Board of Directors took the decision to temporarily suspend subscriptions and
redemptions and conversion of all share classes and the determination of net asset values, pursuant to the Fund’s discretion under
the prospectus. At 28 February 2023, valuation, subscriptions and redemptions in the Fund remain suspended until further notice.
Since January 2023, month-end indicative NAVs are being published on the BlackRock website. For further details see Note 1 to the
Financial Statements.

Recent months have been characterised by continued high levels of inflation and rises in interest rates, but also signs that the
economic impact of tighter monetary policy may be less severe than initially feared. The end of China’s ‘zero-COVID’ policy,
meanwhile, has helped to raise hopes for global growth in 2023.

A number of economic headwinds remain, however. In its World Economic Outlook Update, published in January 2023, the
International Monetary Fund (“IMF”) forecast an expansion of the world economy of 3.4% in 2022 and 2.9% in 2023 compared with
6.1% in 2021. The IMF added that the risks to this outlook were tilted to the downside due to tightening financial conditions, the
ongoing conflict in Ukraine and the potential for a sharp rise in COVID-19 infections in China, among other factors.

After the steep increases seen in the early months of 2022, energy prices started to ease over the second half of the year, reducing
some of the inflationary pressures in the world’s major economies. The inflation rate in the US continued to fall over the period
having peaked in June 2022 at 9.1%, a 40-year record, while the rate of price rises began to slow in Europe in the autumn. In the
Eurozone, annual price rises hit a high of 10.6% in October but had eased back to 8.5% by February 2023. The UK inflation rate
rose to 11.1% in October, which was also a 40-year record, before similarly dropping back in the months that followed.

Central banks extended their rate-raising programmes over the period. The Federal Reserve in the US increased rates in four of the
six months under review, although the pace of increases started to slow. Meanwhile, the European Central Bank and the Bank of
England also further tightened monetary policy, and additional rate increases were also seen in a number of emerging markets.

A series of COVID-related lockdowns in China continued to hamper industrial production and global supply chains into the autumn.
Following widespread protests in November, however, Chinese authorities relaxed the country’s pandemic-era restrictions, delivering
a potential boost to international trade as well as domestic growth.

In the US and Europe, economic data was mixed despite fears that high inflation and rising interest rates could spark a prolonged
downturn. While activity in areas such as manufacturing and construction fell back over the period, labour market performance
remained largely robust and retail spending proved resilient. As a result, hopes rose at the start of 2023 that many of the world’s
major economies would be able to avoid a serious recession.

Stock market performance remained relatively volatile over the six months, even if overall losses were far less pronounced than
those experienced in the first half of 2022. Signs of inflation peaking in the autumn drove significant gains in October and
November, although investors remained concerned that positive economic data could provide central bankers with further
justification to continue raising interest rates.

There was also considerable volatility in fixed-income assets during the period, with the US 10-year Treasury yield rising as high as
4.2% in the autumn before falling back to a small degree. Notably, the yield curve on US Treasuries has been inverted since autumn
2022: this means that short-term interest rates are higher than long-term rates. When yields rise, bond prices drop and investors
saw significant capital losses. Higher-quality corporate bonds were similarly weak, with spreads over government bonds widening.

The assets under management ("AUM”) in the BGF range fell 0.57% from USD158.7 billion to USD157.8 billion over the period, with
strength in sectors such as energy, commodities and mining as well as financials offset by losses in certain equity and fixed-income
investments.

The information stated in this report is historical and not necessarily indicative of future performance.
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Chairwoman’s Letter to Shareholders
1 September 2022 to 28 February 2023 continued

The weakest areas were in fintech and investing with a focus on income generation. The FinTech Fund declined in size by 28.9%
over the period, with assets dropping from USD 415.6 million to USD 295.6 million, with sentiment in the sub-sector damaged by the
collapse of a major digital currency exchange among other headwinds. Meanwhile, the ESG Global Conservative Income Fund, the
Asia Pacific Equity Income Fund - which is due to close on 2 March 2023 - and the Emerging Markets Equity Income Fund all shed
assets over the period.

A number of Funds with a focus on sustainability performed well, with the assets in the Developed Markets Sustainable Equity Fund
rising 97.3% to USD 21.3 million and the Sustainable Asian Bond Fund increasing by 92.8% to USD 82.7 million. Commodities
Funds also made significant returns: the World Gold Fund rose 14.1% to USD 3.8 billion, the World Mining Fund gained 12.5% to
reach USD 6.0 billion and the World Energy Fund ended the period at USD 3.4 billion, an increase of 12.1%.

Regulatory change continued throughout Europe and a number of these developments could have implications for investors. Key
changes included:

p As of 1January 2023, the extended PRIIPs regulation has brought significant changes for the fund industry, which had previ-
ously benefitted from an exemption. UCITS KlIDs have been replaced with the revised PRIIPs KIDs requirements. Changes in-
clude the way risks, performance scenarios, and transaction costs are calculated.

p The European Union’s Sustainable Finance Disclosure Regulation (“SFDR”) came into effect in March 2021. It imposes new
transparency and reporting obligations on investment management firms, both at a firm-wide level and at a product level. Certain
parts of the framework were finalised in 2022 and came into force at the start of 2023, for example pre-contractual disclosures
(“PCDs”) were published as required under SFDR from 1 January 2023. At the same time, the EU is working on an EU-wide
classification system or ‘framework’. This taxonomy is designed to provide businesses and investors with a common language to
identify to what degree economic activities can be considered environmentally sustainable. There are also moves to improve re-
porting, with the Corporate Sustainability Reporting Directive (“CSRD”) due to be implemented from 2024 onwards. The Luxem-
bourg government recently took further steps to encourage investment in environmentally sustainable funds, reducing the ‘taxe
d’abonnement’ (subscription tax) for funds that meet certain environmental criteria.

Should you have any questions on any of this material, please contact us via our website: www.blackrockinternational.com or via
email: investor.services@blackrock.com.

Yours faithfully,

Denise Voss
Chairwoman

March 2023

The information stated in this report is historical and not necessarily indicative of future performance.
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Investment Adviser’s Report
Performance overview
1 September 2022 to 28 February 2023

Market Review

The period began with renewed volatility in financial markets as
fears grew that persistently high inflation and rising interest rates
could lead to recession in many of the world’s major economies.
Towards the end of 2022 and in early 2023, however, equities
rallied as inflation rates dropped back in the US and Europe,
raising hopes that the pace of interest-rate increases may start
to slow.

The decision by the Chinese government to bring its pandemic-
era ‘zero-COVID’ policy to an end also provided a boost for
global markets. The lockdowns imposed over much of 2022 in
major cities such as Shanghai, Beijing and Chengdu had caused
a significant slowdown in industrial production in the country and
also had substantial knock-on effects on global supply chains.
News of China’s reopening drove gains in a number of markets,
as well as, in the commodities sector.

While there have been pockets of weakness in certain sectors
over the period, company earnings statements were largely in
line or ahead of expectations, another factor that has
underpinned share-price resilience. Financial companies, for
example, benefitted from higher interest rates and the strong
labour market.

Equities were particularly strong in Europe thanks to receding
fears about energy prices and the high levels of exposure of
many European manufacturing and luxury-goods companies to
the Chinese market. By contrast, US equities performed less
well on fears about continued monetary-policy tightening.

Although environmental, social and governance (“ESG”) factors
continued to be an important consideration, ESG-aware funds
have struggled to replicate their successes of 2020 and 2021.
However, while conventional energy producers have benefitted
from price rises over recent months, there is likely to be an
increased focus on energy security and sustainability in the near
future.

The uncertain period for global bond markets continued. US 10-
year treasury yields, which move inversely to prices, rose to a
peak of 4.2% during October. This spike was caused in part by
investors’ strongly negative reaction to controversial tax-cutting
plans set out by Liz Truss’s government in the UK in late
September. Yields on UK 10-year gilts rose to 4.5% before
falling back towards 3% by the end of November. Index-linked
bonds, which move in line with inflation expectations rather than
actual price rises, also saw significant losses during much of the
period.

Fund Performance

A table setting out the performance returns for the primary share
class for each Fund versus any applicable benchmark may be
found on pages 9 to 14. A brief summary of Fund performance
follows.

Performance data stated is for the main (A) share class of the
relevant Fund, stated in the base currency of the Fund, net of
fees.

The information stated in this report is historical and not necessarily indicative of future performance.

Equity Fund Performance

The Global Equity Income Fund gained 5.91%, outperforming its
benchmark, the MSCI All Country World Net TR Index, which
rose 3.32%. The more growth-focused Global Dynamic Equity
Fund rose 1.97%, behind its benchmark (60% S&P 500 / 40%
FTSE World Ex-US Index), which gained 4.82%.

Shares of small and medium sized companies recovered some
of the losses from earlier in 2022, as investor sentiment
improved and economies remained relatively resilient. The
Systematic Sustainable Global SmallCap Fund rose by 9.05%,
ahead of its benchmark, the MSCI AC World Small Cap Index,
which advanced 5.61%.

Of the individual country funds, the Japan Small & MidCap
Opportunities Fund fell 0.95%, behind the S&P Japan Mid Small
Cap Index, which rose 2.41%. The Swiss Small & MidCap
Opportunities Fund rose 6.60%, ahead of its benchmark, the
Switzerland SPI Extra Index, which gained 6.41%.

The Continental European Flexible Fund gained 15.66%, ahead
its benchmark, the FTSE World Europe ex UK Index, which
gained 13.10%. The European Fund rose 12.92% against the
MSCI Europe Index, which gained 11.59%. The European
Equity Income Fund increased in value by 9.80% against the
same benchmark. The European Focus Fund rose 13.00%,
while the European Special Situations Fund rose by 11.82%.
Both are also benchmarked to the MSCI Europe Index.

The US Growth Fund fell 4.97%, behind the

Russell 1000 Growth Index, which fell by 1.24%. The US Basic
Value Fund rose 4.09%, just ahead of the Russell 1000 Value
Index, which rose 4.07% over the period.

The Japan Flexible Equity Fund rose 4.16%, ahead of the MSCI
Japan Index, which gained 1.86%.

Performance across Asia and emerging markets funds
recovered some of their losses as China’s economy reopened
later in the period and fears of a global downturn receded. The
Asian Growth Leaders Fund gained 1.50%, ahead of its
benchmark, the MSCI All Country Asia ex Japan Index, which
fell 2.06%. The Asian Dragon Fund gained 0.75%, ahead of the
same benchmark.

The India Fund fell 7.85%, ahead of its MSCI India Index
benchmark, which fell 11.60%. The Emerging Markets Fund,
which has a broader exposure across the emerging markets
investment universe, fell 0.56% but ended the period ahead of
its benchmark, the MSCI Emerging Markets Index, which was
down 2.29%. The Emerging Markets Equity Income Fund, which
shares the same benchmark, rose 4.47%. The Latin American
Fund rose 3.69%, behind its benchmark, the MSCI Emerging
Markets Latin America Index, which gained 5.74%.

In natural resources, the World Energy Fund benefitted from
continued high energy prices, rising 5.78%, ahead of its
benchmark, the MSCI World Energy 10/40 Index (Net) (USD),
which rose 4.50% over the period. The World Mining Fund
gained 17.73% but underperformed its benchmark, the MSCI
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Investment Adviser’s Report
Performance overview

1 September 2022 to 28 February 2023 continued

ACWI Metals and Mining 30% Buffer 10/40 Index, which rose by
18.48%. The World Gold Fund rose 15.61%, ahead of its
benchmark, the FTSE Gold Mines Index, which rose 14.09%.

The World Technology Fund fell 4.74% against a rise of 1.94%
in the MSCI All Country World Information Technology Index.
The Nutrition Fund fell 2.27% over the period, while the Future
Of Transport Fund rose 7.60% and the FinTech Fund dropped
6.51%. None of these specialist funds have a benchmark.

Mixed Asset Fund Performance

The diversified Global Allocation Fund — which invests in a
mixture of fixed income securities, equities and cash — rose
0.32% behind its reference benchmark, which gained 2.23%
(the benchmark comprises 36% S&P 500 Index, 24% FTSE
World Index (Ex-US) Index, 24% ICE BofAML ML Cur 5-Yr US
Treasury Index, 16% FTSE Non-USD World Govt Bond Index).

The Global Multi-Asset Income Fund rose 0.92% over the
period. The Fund combines the ability to allocate actively across
a full range of asset classes and geographies at a top-down
level with a focus on adding value through bottom-up security
selection by specialist teams in each key asset class. The Fund
does not have a benchmark.

Fixed Income Fund Performance

The Global Government Bond Fund fell 3.77%, behind its
benchmark, the FTSE World Government Bond USD Hedged
Index, which fell 2.85%. The Euro Bond Fund fell 4.36%,
compared to a fall of 4.81% for its benchmark, BBG Euro
Aggregate 500mm+ Bond Index. The Global Corporate Bond
Fund fell 0.95%, compared to a fall of 0.55% for its benchmark,
the Barclays Global Aggregate Corporate Bond USD Hedged
Index.

The Euro Corporate Bond Fund fell by 1.57%, while its
benchmark, the ICE BofAML Euro Corporate Index, fell by
1.67%. The Euro Short Duration Bond Fund fell 0.74%. The
Fund does not have a benchmark.

The Global High Yield Bond Fund rose 1.90%, behind its
benchmark, the BofA Merrill Lynch Global High Yield
Constrained USD Hedged Index, which rose 3.44%. The
Sustainable Emerging Markets Local Currency Bond Fund rose
5.94%% over the period. This was ahead of its benchmark, the
JP Morgan ESG-Government Bond Index Emerging Markets
Global Diversified, which gained 5.15%. The broader
Sustainable Emerging Markets Bond Fund gained 2.31%, ahead
of its benchmark, the JP Morgan ESG-Emerging Markets Bond
Index Global Diversified, which rose 1.69%.

The Asian Tiger Bond Fund fell 0.14%, against a rise of 1.28%
for its benchmark, the JP Morgan Asian Credit Index. The Fixed
Income Global Opportunities Fund fell 0.68%, while the
Sustainable Fixed Income Global Opportunities Fund fell 2.26%.
Neither of the fixed income global funds have a benchmark.

Outlook

While the global economy’s recovery from the COVID-19 crisis
was not expected to be plain sailing, 2022 delivered an array of
challenges far beyond any that had been forecast in 2021. The

The information stated in this report is historical and not necessarily indicative of future performance.
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pandemic left a difficult legacy of high government debt, supply-
chain problems and rising inflation, and these problems were
compounded by the crisis in Ukraine, with high commodity and
energy prices weighing on households and businesses across
the world.

Central banks have been forced to rapidly tighten monetary
policy with the result that growth rates have started to slow.
There are fears a number of major economies will slow
considerably in 2023, creating significant uncertainty in terms of
the growth outlook. Even if inflation has reached a peak,
business activity is under severe pressure and governments
have revised their gross domestic product (“GDP”) forecasts
lower. A prolonged downturn has the power to destabilise
markets in the year ahead and will certainly affect the type of
sectors that do well. However, economic data from early

2023 suggests that inflation expectations are starting to recede,
and it is hoped that central banks may soon be able slow the
pace of interest-rate rises.

Despite markets having fallen substantially since early 2022, the
corporate sector has remained reasonably resilient to date. This
has left valuations looking more attractive. Undoubtedly, there
are companies that can weather the current storm and do well in
spite of any looming economic weakness. Equally, higher bond
yields have left fixed income looking better value than it has
done for some time. Ultimately, while there will undoubtedly be
challenges in the months ahead, so too will opportunities
emerge.

March 2023
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Disclosed in the table below are the performance returns for the A Class Non-Distributing Share Class for each Fund, net of fees
and expenses, which has been selected as a representative Share Class. Performance returns for any other Share Class can be
made available on request.

Calculation methodology is based on industry standards.

Past performance is not a guide to future performance and should not be the sole factor of consideration when selecting a product.
All financial investments involve an element of risk. Therefore, the value of an investment and the income from it will vary and the
initial investment amount cannot be guaranteed. The Fund invests in a large portion of assets which are denominated in currencies
other than US dollar; hence changes in the relevant exchange rate will affect the value of the investment. The performance figures
do not consider charges and fees that may be levied at the time of subscription or redemption of shares. Levels and bases of
taxation may change from time to time. Subscriptions may be made only on the basis of the current Prospectus, of which the most
recent annual report and audited financial statements and interim report and unaudited financial statements form an integral part, as
well as Key Information Documents (PRIIPs KID). Copies are available from Investor Services, the Transfer Agent, the Management
Company or any of the Representatives or Distributors. The BGF range is only available for investment by non-US persons. It is not
offered for sale or sold in the US, its territories or possessions.

The Funds are not registered for sale to the public in all jurisdictions. Further details on distribution of shares of the Funds are
included in the Authorised Status on page 3.

Performance
for the Performance
[FEite 10 year :;Jerrggg
ended ended
28 February Calendar Year Performance 28 February SFDR
2023 2022 2021 2020 2023 Launch Date Classification
Asia Pacific Equity Income Fund ‘A’ Non Dist (USD) 2.01% (17.73%) 1.88% 14.36% 21.28% 18/9/2009 Other
MSCI All Country Asia Pacific ex Japan Index (Net)
(UsD)™ (0.74%)  (17.48%) (2.90%) 22.44% 38.63%
Asian Dragon Fund ‘A’ Non Dist (USD) 0.75%  (18.41%) (4.51%)  20.72% 53.81% 3/1/1997 Other
MSCI All Country Asia ex Japan Index (Net) (USD)(" (2.06%)  (19.67%) (4.72%)  25.02% 40.96%
Asian Growth Leaders Fund ‘A’ Non Dist (USD) 1.50% (24.12%) (5.52%)  30.29% 63.79% 31/10/2012 Other
MSCI All Country Asia ex Japan Index (Net) (USD)(" (2.06%)  (19.67%) (4.72%)  25.02% 40.96%
Asian High Yield Bond Fund ‘A’ Non Dist (USD) 8.71%  (18.68%) (17.41%) 10.89% - 112/2017 Other
ICE BofAML Blended Index: ACCY, 20% Lvl4 Cap 3%
Constrained Index 14.69%  (13.30%) (6.21%) 8.43% -
Asian Sustainable Equity Fund ‘A’ Non Dist (USD) 0.00% - - - - 29/3/2022 Article 8
MSCI All Country Asia ex Japan (USD) (2.06%) - - - -
Asian Tiger Bond Fund ‘A’ Non Dist (USD) (0.14%)  (16.06%) (7.41%) 6.58% 8.59% 2/2/1996 Other
JP Morgan Asian Credit Index (USD) 1.28%  (11.02%) (2.44%) 6.33% 27.11%
China Bond Fund ‘A’ Non Dist (CNH) 0.11% (4.33%) (2.03%) 8.18% 44.51% 11/11/2011 Other
The Fund has no benchmark - - - - -
China Flexible Equity Fund ‘A’ Non Dist (USD) (3.92%) (30.46%) (16.67%) 36.96% - 31/10/2017 Article 8
MSCI China 10/40 Index (Net) (USD)(" (2.00%) (23.61%) (12.79%) 34.52% -
China Fund ‘A’ Non Dist (USD) (5.30%) (31.45%) (14.97%) 46.61% 32.62% 24/6/2008 Article 8
MSCI China 10/40 Index (Net) (USD)(" (3.14%)  (21.53%) (20.14%)  30.75% 27.06%
China Impact Fund ‘A’ Non Dist (USD) (3.17%)  (32.72%) 1.55%  39.62% - 9/10/2019 Article 9
CSI 300 Net TR (USD)(" (2.00%)  (23.61%) (7.64%)  38.26% -
China Innovation Fund ‘A’ Non Dist (USD) (6.88%) - - - - 12/5/2022 Article 8
MSCI CHINA ALL SHARES Index (Net) (USD)™" (2.00%) - - - -
China Onshore Bond Fund ‘A’ Non Dist (CNH)® (0.15%) - - - - 6/9/2022 Article 8
1Y China Household Savings Deposits Rate Index 0.60% - - - -
Circular Economy Fund ‘A’ Non Dist (USD) 6.26%  (26.99%) 17.58%  22.01% - 2/10/2019 Article 9
The Fund has no benchmark - - - - -
Climate Action Equity Fund ‘A’ Non Dist (USD) 4.00%  (20.90%) - - - 9/12/2021 Article 9
The Fund has no benchmark - - - - -
Climate Action Multi-Asset Fund ‘A’ Non Dist (EUR) (5.17%)  (12.79%) - - - 9/12/2021 Article 9

The Fund has no benchmark - - - - -

(1) The performance measure included in the table above is for reference only. Please refer to the prospectus for more detail.
(2) Fund launched during the period, see Note 1, for further details.

The information stated in this report is historical and not necessarily indicative of future performance.

Interim report and unaudited financial statements [9]
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Performance
for the Performance
: for the
period 10 year period

ended ended
28 February Calendar Year Performance 28 February SFDR

2023 2022 2021 2020 2023 Launch Date  Classification

Continental European Flexible Fund ‘A’ Non Dist

(EUR) 15.66%  (24.37%) 25.84%  25.37% 171.42% 24/11/1986 Article 8
FTSE World Europe ex UK Index (USD)™ 13.10%  (11.97%) 25.16% 2.83% 129.31%

Developed Markets Sustainable Equity Fund ‘A’

Non Dist (USD) 1.85%  (24.26%) - - - 17/6/2021 Article 8
MSCI World Index (Net) (USD)™" 4.04%  (18.14%) - - -

Dynamic High Income Fund ‘A’ Non Dist (USD) 0.57%  (18.51%) 10.01% 3.79% - 6/2/2018 Other
The Fund has no benchmark - - - - -

Emerging Europe Fund ‘A’ Non Dist (EUR)® (60.15%) - 22.90% (12.69%) - 31/12/1995 Other
MSCI Emerging Markets Europe 10/40 Index (Net)

(EUR)™ (40.24%)  (65.50%) 21.73% (19.14%) -

Emerging Markets Bond Fund ‘A’ Non Dist (USD) 3.19% (16.78%) (2.97%) 6.09% 8.34% 1/10/2004 Other
JP Morgan Emerging Markets Bond Index Global

Diversified Index (USD) 213%  (17.78%) (1.80%) 5.26% 19.83%

Emerging Markets Corporate Bond Fund ‘A’ Non

Dist (USD) 0.99%  (13.04%) (2.23%) 8.79% 21.23% 18/2/2013 Other
JP Morgan Corporate Emerging Markets Bond Index

Broad Diversified (USD) 211%  (12.26%) 0.91% 7.13% 32.66%

Emerging Markets Equity Income Fund ‘A’ Non Dist

(USD) 4.47%  (21.44%) (0.73%)  13.50% 22.89% 12/8/2011 Other
MSCI Emerging Markets Index (Net) (USD)™ (2.29%)  (20.09%) (2.54%) 18.31% 16.24%

Emerging Markets Fund ‘A’ Non Dist (USD) (0.56%)  (28.04%) (3.06%) 23.19% 15.13% 1/12/1993 Other
MSCI Emerging Markets Index (Net) (USD)™ (2.29%)  (20.09%) (2.54%) 18.31% 16.24%

Emerging Markets Impact Bond Fund ‘A’ Non Dist

(USD) 0.58%  (12.32%) - - - 12/7/2021 Article 9
JP Morgan ESG Green Bond Emerging Markets Index

(USD Hedged)" (0.03%)  (14.25%) - - -

Emerging Markets Local Currency Bond Fund ‘A’

Non Dist (USD) 3.79% (9.06%) (8.24%) 2.15% (21.40%) 2/2/2007 Other
JP Morgan GBI-EM Global Diversified Index (USD) 4.20%  (11.69%) (8.57%) 2.69% (17.60%)

Emerging Markets Sustainable Equity Fund ‘A’ Non

Dist (USD) 4.75%  (23.12%) - - - 29/6/2021 Article 8
MSCI Emerging Markets Index (Net)(™ (2.29%)  (20.09%) - - -

ESG Flex Choice Cautious Fund ‘A’ Non Dist (USD) (2.13%)  (13.86%) - - - 15/12/2021 Article 8
The Fund has no benchmark - - - - -

ESG Flex Choice Growth Fund ‘A’ Non Dist (USD) 1.28%  (17.90%) - - - 15/12/2021 Article 8
The Fund has no benchmark - - - - -

ESG Flex Choice Moderate Fund ‘A’ Non Dist (USD) (0.11%)  (16.54%) - - - 15/12/2021 Article 8

The Fund has no benchmark - - - - -

ESG Global Conservative Income Fund ‘A’ Non Dist
(EUR) (2.08%) (12.53%) 3.81% 3.26% - 12/9/2018 Article 8

The Fund has no benchmark - - - - -
ESG Global Multi-Asset Income Fund ‘A’ Non Dist

(USD) (0.44%) - - - - 27/1/2022 Article 8
The Fund has no benchmark - - - - -

ESG Multi-Asset Fund ‘A’ Non Dist (EUR) (5.89%)  (14.29%) 14.97%  10.06% 51.18% 4/1/1999 Article 8
Reference (50% MSCI World Index/50% FTSE World

Government Bond Euro Hedged Index) (EUR) (2.36%)  (13.27%) 12.92% 6.29% 74.95%

ESG Systematic Multi Allocation Credit Fund ‘A’

Non Dist (USD) 0.94%  (15.03%) - - - 22/6/2021 Article 8

Bloomberg Global Aggregate Corporate USD Hedged

Index,BBG Barclays Global High Yield Index Excl

CMBS & EMG 2% Capped USD Hedged Index and

JP Morgan EMBI ESG Global Diversified USD Hedged

Index 1.47%  (14.49%) - - -

(1) The performance measure included in the table above is for reference only. Please refer to the prospectus for more detail.
(3) Fund suspended, see Note 1, for further details.
(4) Fund name changed during the period, see Note 1, for further details.

The information stated in this report is historical and not necessarily indicative of future performance.

[10] BlackRock Global Funds (BGF)
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Performance
for the Performance
et 10 year f;;);rglc:g
ended ended
28 February Calendar Year Performance 28 February SFDR
2023 2022 2021 2020 2023 Launch Date Classification
Euro Bond Fund ‘A’ Non Dist (EUR) (4.36%) (17.25%) (3.88%) 4.03% 5.48% 31/3/1994 Other
Bloomberg Euro-Aggregate 500mm+ Bond Index
(EUR) (4.81%)  (17.22%) (2.88%) 4.07% 6.37%
Euro Corporate Bond Fund ‘A’ Non Dist (EUR) (1.57%)  (14.72%) (1.85%) 2.53% 7.82% 31/7/2006 Other
ICE BofAML Euro Corporate Index (EUR) (1.67%)  (13.94%) (1.02%) 2.65% 9.18%
Euro Reserve Fund ‘A’ Non Dist (EUR) 0.39% (0.31%) (0.69%)  (0.57%) (3.09%) 24/7/2009 Other
The Fund has no benchmark - - - - -
Euro Short Duration Bond Fund ‘A’ Non Dist (EUR) (0.74%) (5.56%) (1.45%) 0.32% (2.05%) 4/1/1999 Other
The Fund has no benchmark - - - - -
Euro-Markets Fund ‘A’ Non Dist (EUR) 15.77%  (19.39%) 27.23% 8.69% 103.37% 4/1/1999 Article 8
MSCI EMU Index (Net) (EUR)(" 17.67%  (12.47%) 22.16%  (1.02%) 109.75%
European Equity Income Fund ‘A’ Non Dist (EUR) 9.80% (11.88%) 20.05% 0.14% 99.60% 3/12/2010 Article 8
MSCI Europe Index (Net) (EUR)(™ 11.59% (9.49%) 2513%  (3.32%) 102.50%
European Focus Fund ‘A’ Non Dist (EUR) 13.00%  (24.89%) 28.64%  20.71% 93.54% 14/10/2005 Article 8
MSCI Europe Index (Net) (EUR)(" 11.59% (9.49%) 25.13%  (3.32%) 102.50%
European Fund ‘A’ Non Dist (EUR) 12.92%  (24.73%) 28.95%  20.28% 98.28% 30/11/1993 Article 8
MSCI Europe Index (Net) (EUR)(™" 11.59% (9.49%) 2513%  (3.32%) 102.50%
European High Yield Bond Fund ‘A’ Non Dist (EUR) 3.38% (13.01%) 3.97% 3.26% - 23/7/2015 Article 8
Bloomberg Pan European High Yield 3% Issuer
Constrained Index EUR Hedged (EUR) 3.62%  (10.72%) 3.46% 2.32% -
European Special Situations Fund ‘A’ Non Dist
(EUR) 11.82%  (25.92%) 25.68% 9.98% 125.75% 14/10/2002 Article 8
MSCI Europe Index (Net) (EUR)(™M 11.59% (9.49%) 25.13%  (3.32%) 95.19%
European Sustainable Equity Fund ‘A’ Non Dist
(EUR) 7.35%  (21.93%) - - - 1716/2021 Article 8
MSCI Europe Index (Net) (EUR)(™" 11.59% (9.49%) - - -
European Value Fund ‘A’ Non Dist (EUR) 16.93% (4.66%) 21.47% 3.23% 99.84% 8/1/1997 Article 8
MSCI Europe Value Index (Net) (EUR)™ 15.18% (1.08%) 21.82% (12.91%) 78.28%
FinTech Fund ‘A’ Non Dist (USD) (6.51%)  (40.81%) (0.06%) 42.55% - 4/9/2018 Article 8

The Fund has no benchmark - - - - -

Fixed Income Global Opportunities Fund ‘A’ Non

Dist (USD) (0.68%) (6.51%) 7.09% 5.74% 17.40% 31/1/2007 Other
The Fund has no benchmark - - - - -
Future Consumer Fund ‘A’ Non Dist (USD) (0.71%)  (43.73%) - - - 9/6/2021 Article 8
The Fund has no benchmark - - - - -
Future Of Transport Fund ‘A’ Non Dist (USD) 7.60% (23.83%) 20.38%  52.93% - 4/9/2018 Article 9
The Fund has no benchmark - - - - -
Global Allocation Fund ‘A’ Non Dist (USD) 0.32% (16.33%) 6.27%  19.72% 47.50% 3/1/1997 Other

Reference (36% S&P 500 Index/24% FTSE World (Ex-
US) Index/24% ICE BofAML Current 5Yr
US Treasury Index/ 16% FTSE Non-USD World

Government Bond Index) (USD) 2.23%  (15.59%) 10.13%  13.34% 71.64%

Global Corporate Bond Fund ‘A’ Non Dist (USD) (0.95%)  (14.93%) (2.04%) 8.10% 16.39% 19/10/2007 Other
Bloomberg Global Aggregate Corporate Bond

USD Hedged Index (USD) (0.55%)  (14.11%) (0.79%) 8.26% 25.09%

Global Dynamic Equity Fund ‘A’ Non Dist (USD) 1.97%  (19.71%) 14.78%  24.48% 99.78% 28/2/2006 Other
Reference (60% S&P 500 Index/40% FTSE World (ex

US) Index) (USD) 4.82%  (16.52%) 21.72%  15.08% 145.28%

Global Equity Income Fund ‘A’ Non Dist (USD) 5.91% (14.83%) 16.76% 5.48% 66.10% 12/11/2010 Article 8
MSCI All Country World Index (Net) (USD)(™ 3.32%  (18.36%) 18.54%  16.25% 114.43%

Global Government Bond Fund ‘A’ Non Dist (USD) (3.77%)  (14.06%) (2.97%) 7.10% 10.55% 14/5/1987 Article 8
FTSE World Government Bond USD Hedged Index

(USD) (2.85%)  (12.86%) (2.29%) 6.11% 16.85%

(1) The performance measure included in the table above is for reference only. Please refer to the prospectus for more detail.

The information stated in this report is historical and not necessarily indicative of future performance.

Interim report and unaudited financial statements [11]
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Performance
for the Performance
; for the
et 10 year period
ended ended
28 February Calendar Year Performance 28 February SFDR
2023 2022 2021 2020 2023 Launch Date Classification
Global High Yield Bond Fund ‘A’ Non Dist (USD) 1.90% (12.87%) 2.22% 6.98% 33.81% 8/6/2007 Article 8
BofA Merrill Lynch Global High Yield Constrained USD
Hedged Index (USD) 3.44%  (11.38%) 3.04% 6.48% 48.82%
Global Inflation Linked Bond Fund ‘A’ Non Dist
(USD) (4.06%) (9.20%) 4.22% 5.61% 20.02% 19/6/2009 Other
Bloomberg World Government Inflation-Linked
1-20yr Index USD Hedged (USD) (3.28%) (8.51%) 5.55% 6.38% 28.67%
Global Long-Horizon Equity Fund ‘A’ Non Dist
(USD) 5.50% (18.88%) 19.62% 21.35% 131.14% 29/2/1996 Article 8
MSCI All Country World Index (Net) (USD)(" 3.32%  (18.36%) 18.54%  16.25% 114.43%
Global Multi-Asset Income Fund ‘A’ Non Dist (USD) 0.92% (13.11%) 5.81% 5.58% 28.29% 28/6/2012 Other
The Fund has no benchmark - - - - -
Impact Bond Fund ‘A’ Non Dist (EUR)®® (0.50%) - - - - 6/10/2022 Article 9
ICE Green, Social & Sustainable Bond Index, EUR
Hedged Index (0.17%) - - - -
India Fund ‘A’ Non Dist (USD) (7.85%) (14.84%) 25.58% 9.38% 107.23% 28/4/2006 Other
MSCI India TR Net 10/40 Index (USD)(" (11.60%) (7.74%) 26.64%  17.93% 98.77%
Japan Flexible Equity Fund ‘A’ Non Dist (JPY) 4.16% (8.05%) 11.00% 17.80% 133.45% 28/2/2005 Other
MSCI Japan Index (Net) (JPY)(™P? 1.86% (4.49%) 13.44% 8.76% 143.24%
Japan Small & MidCap Opportunities Fund ‘A’ Non
Dist (JPY) (0.95%) (10.41%) 12.71% 2.52% 125.84% 13/5/1987 Other
S&P Japan Mid Small Cap Index (JPY)™ 2.41% (0.21%) 8.76% 0.02% 148.14%
Latin American Fund ‘A’ Non Dist (USD) 3.69% 7.27%  (15.55%) (17.88%) (28.73%) 9/1/1997 Other
MSCI Emerging Markets Latin America Index (Net)
(Uspy™m 5.74% 9.04% (8.09%) (13.80%) (17.49%)
Multi-Theme Equity Fund ‘A’ Non Dist (USD) 2.18%  (20.22%) 13.45% - - 10/7/2020 Article 8
MSCI All Country World Index (Net) (USD)™" 3.32%  (18.36%) 18.54% - -
Natural Resources Growth & Income Fund ‘A’ Non
Dist (USD) 9.98% 16.77% 29.34% 2.22% 54.10% 15/4/2011 Other
S&P Global Natural Resources Index (USD)(" 8.79% 9.59% 24.40%  (0.05%) 53.45%
Next Generation Health Care Fund ‘A’ Non Dist
(USD) 2.27%  (21.06%) - - - 716/2021 Article 8

The Fund has no benchmark - - - - -

Next Generation Technology Fund ‘A’ Non Dist

(USD) (7.67%)  (50.76%) 1.55% 115.25% - 4/9/2018 Article 8
The Fund has no benchmark - - - - -

Nutrition Fund ‘A’ Non Dist (USD) (2.27%)  (21.92%) 4.75%  19.59% 13.31% 9/2/2010 Article 9
The Fund has no benchmark - - - - -

Sustainable Asian Bond Fund ‘A’ Non Dist (USD) 0.00%  (15.06%) (3.39%) - - 20/10/2020 Article 8
JP Morgan ESG Asia Credit Index (USD) 1.46%  (11.68%) (2.81%) - -

Sustainable Emerging Markets Blended Bond Fund

‘A’ Non Dist (USD) 2.74% (12.65%) (13.47%) 15.90% - 1/8/2018 Article 8
JP Morgan ESG Blended Emerging Market Bond

Index (Sovereign)(" 3.42%  (15.35%) (5.98%) 4.94% -

Sustainable Emerging Markets Bond Fund ‘A’ Non

Dist (USD) 231% (17.62%) (3.21%) 8.49% - 1/8/2018 Article 8
JP Morgan ESG Emerging Markets Bond Index Global

Diversified 1.69%  (18.92%) (2.35%) 5.78% -

Sustainable Emerging Markets Corporate Bond

Fund ‘A’ Non Dist (USD) 0.90%  (13.18%) (2.01%) 6.91% - 1/8/2018 Article 8
JP Morgan ESG Corporate Emerging Market Bond

Index Broad Diversified 2.48%  (10.63%) 0.76% 7.15% -

(1) The performance measure included in the table above is for reference only. Please refer to the prospectus for more detail.
(2) Fund launched during the period, see Note 1, for further details.
b1 The benchmark changed index from MSCI India Index on 31 July 2020.

The information stated in this report is historical and not necessarily indicative of future performance.

[12] BlackRock Global Funds (BGF)
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Performance
for the Performance
: for the
period 10 year period

ended ended
28 February Calendar Year Performance 28 February SFDR

2023 2022 2021 2020 2023 Launch Date  Classification

Sustainable Emerging Markets Local Currency

Bond Fund ‘A’ Non Dist (USD) 5.94% (8.73%) (9.05%) 3.24% - 1/8/2018 Article 8
JP Morgan ESG-Government Bond Index Emerging

Market Global Diversified 515%  (11.70%) (9.53%) 4.00% -

Sustainable Energy Fund ‘A’ Non Dist (USD) 9.54%  (18.32%) 15.73%  50.42% 140.92% 6/4/2001 Article 9

The Fund has no benchmark - - - - -

Sustainable Fixed Income Global Opportunities
Fund ‘A’ Non Dist (EUR) (2.26%) (9.51%) (1.41%) - - 24/4/2020 Article 8

The Fund has no benchmark - - - - -
Sustainable Global Allocation Fund ‘A’ Non Dist

(USD)®@ 5.00% - - - - 4/10/2022 Article 8
Reference (60% MSCI All Country World Index, 40%
Bloomberg Global Aggregate Index) 6.34% - - - -

Sustainable Global Bond Income Fund ‘A’ Non Dist
(USD) 1.47% (7.35%) (0.72%) 2.49% - 16/7/2018 Article 8

The Fund has no benchmark - - - - -

Sustainable Global Infrastructure Fund ‘A’ Non Dist

(USD) 0.42%  (15.11%) - - - 24/6/2021 Article 9
FTSE 50/50 Developed Core Infrastructure Index (Net)

(USD)™" (5.35%) (5.79%) - - -

Sustainable World Bond Fund ‘A’ Non Dist (USD)® (2.87%)  (13.72%) (1.69%) 6.63% 11.90% 4/9/1985 Article 8
Bloomberg Global Aggregate USD Hedged Index

(UsSD)™" (1.59%)  (11.22%) (1.39%) 5.58% 19.05%

Swiss Small & MidCap Opportunities Fund ‘A’ Non

Dist (CHF)® 6.60%  (30.56%) 32.80% 13.23% 205.07% 1/8/2008 Article 8
Switzerland SPI Extra Index (CHF)(™" 6.41%  (24.02%) 22.19% 8.07% 140.54%

Systematic China A-Share Opportunities Fund ‘A’

Non Dist (USD) (0.75%)  (27.22%) 0.33% 44.41% - 26/10/2017 Article 8
MSCI China A Onshore Index (Net) (USD)™ (0.64%)  (27.23%) 4.03%  40.04% -

Systematic Global Equity High Income Fund ‘A’

Non Dist (USD) 1.29%  (14.84%) 16.92% 8.91% 57.24% 13/10/2006 Other

The Fund has no benchmark - - - - -

Systematic Global Sustainable Income & Growth
Fund ‘A’ Non Dist (USD)® 5.90% - - - - 22/9/2022 Article 8

The Fund has no benchmark - - - - -

Systematic Sustainable Global SmallCap Fund ‘A’

Non Dist (USD) 9.05%  (16.02%) 17.94% 12.46% 93.83% 4/11/1994 Article 8
MSCI All Country World Small Cap Index (USD)(™" 561%  (18.67%) 16.09%  16.33% 112.65%
United Kingdom Fund ‘A’ Non Dist (GBP) 3.40% (21.86%) 14.27% 4.32% 62.94% 31/12/1985 Other
FTSE All-Share Index (GBP)™" 8.74% 0.34% 18.32%  (9.82%) 83.56%
US Basic Value Fund ‘A’ Non Dist (USD) 4.09% (5.62%) 19.70% 1.10% 102.65% 8/1/1997 Other
Russell 1000 Value Index (USD)(" 4.07% (7.54%) 25.16% 2.80% 150.16%
US Dollar Bond Fund ‘A’ Non Dist (USD) (2.96%)  (14.59%) (1.94%) 7.83% 7.52% 7/4/1989 Other
Bloomberg US Aggregate Index (USD) (2.13%)  (13.01%) (1.54%) 7.51% 11.76%
US Dollar High Yield Bond Fund ‘A’ Non Dist (USD) 1.58%  (11.99%) 4.27% 5.81% 35.71% 29/10/1993 Article 8
Bloomberg US High Yield 2% Constrained Index (USD) 2.52%  (11.18%) 5.26% 7.05% 49.31%
US Dollar Reserve Fund ‘A’ Non Dist (USD) 1.74% 1.35% (0.02%) 0.36% 7.12% 30/11/1993 Other

The Fund has no benchmark - - - - -
US Dollar Short Duration Bond Fund ‘A’ Non Dist

(USD) (0.15%) (4.96%) (0.77%) 3.04% 7.00% 31/10/2002 Other
ICE BoAML 1-3 Year US Government/Corporate Index

(Uspy™m (0.24%) (3.76%) (0.42%) 3.34% 9.21%

US Flexible Equity Fund ‘A’ Non Dist (USD) 1.54%  (15.28%) 24.03%  17.28% 175.94% 31/10/2002 Article 8
Russell 1000 Index (USD)(" 1.37%  (19.13%) 26.45%  20.96% 213.06%

The information stated in this report is historical and not necessarily indicative of future performance.

Interim report and unaudited financial statements [13]
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Performance
for the Performance
: for the
period 10 year period

ended ended
28 February Calendar Year Performance 28 February SFDR

2023 2022 2021 2020 2023 Launch Date  Classification

US Government Mortgage Impact Fund ‘A’ Non Dist

(USD) (4.15%)  (13.19%) (1.82%) 5.07% 0.96% 2/8/1985 Article 9
FTSE Mortgage Index (USD) (2.47%)  (11.81%) (1.24%) 4.03% 8.64%

US Growth Fund ‘A’ Non Dist (USD) (4.97%)  (40.57%) 17.65%  37.42% 162.86% 30/4/1999 Article 8
Russell 1000 Growth Index (USD)™ (1.24%)  (29.14%) 27.60%  38.49% 279.15%

US Mid-Cap Value Fund ‘A’ Non Dist (USD) 5.23% (5.68%) 25.77% 4.51% 143.83% 13/5/1987 Other
S&P US Mid Small Cap Index (USD)™ 4.34%  (15.44%) 23.52%  17.17% 177.48%

US Sustainable Equity Fund ‘A’ Non Dist (USD) (1.92%)  (29.46%) - - - 1716/2021 Article 8
Russell 1000 Index (USD)(" 1.37%  (19.13%) - - -

World Energy Fund ‘A’ Non Dist (USD) 5.78% 39.58% 41.21% (28.54%) 1.95% 6/4/2001 Other
MSCI World Energy 10/40 Index (Net) (USD)™ 4.50% 42.24% 39.29% (29.76%) 31.93%

World Financials Fund ‘A’ Non Dist (USD) 19.66%  (19.39%) 16.11% 8.47% 103.18% 3/3/2000 Article 8
MSCI All Country World Index Financials Index (Net)

(UsSD)™ 10.71% (9.84%) 24.35%  (3.78%) 94.32%

World Gold Fund ‘A’ Non Dist (USD) 15.61% (17.00%) (10.59%) 28.38% (28.60%) 30/12/1994 Other
FTSE Gold Mines Index (Cap) (USD)(" 14.09%  (15.47%) (12.72%) 23.22% (30.66%)

World Healthscience Fund ‘A’ Non Dist (USD) 2.01% (5.21%) 14.19%  13.99% 189.84% 6/4/2001 Article 8
MSCI World Health Care Index (Net) (USD)™" 3.58% (5.41%) 19.80%  13.52% 174.06%

World Mining Fund ‘A’ Non Dist (USD) 17.73% 1.03% 16.13%  33.29% 18.14% 3/3/1997 Other
MSCI ACWI Metals and Mining 30% Buffer

10/40 Index(Mb2 18.48% (0.97%) 14.08%  33.96% 48.70%

World Real Estate Securities Fund ‘A’ Non Dist

(USD) (4.95%)  (29.82%) 26.83%  (3.49%) 42.39% 25/2/2013 Other
FTSE EPRA/NAREIT Developed Index(™ (2.52%)  (25.09%) 26.09%  (9.04%) 34.73%

World Technology Fund ‘A’ Non Dist (USD) (4.74%)  (43.06%) 8.01%  85.50% 308.42% 3/3/1995 Article 8
MSCI All Country World Information Technology Index

(Net) (USD)™ 1.94%  (31.07%) 27.36%  45.61% 353.90%

(1) The performance measure included in the table above is for reference only. Please refer to the prospectus for more detail.
b2 The benchmark changed its name from the Euromoney Global Mining Constrained Weights Net Total Return Index on 18 August 2020.

Fund Performance & Benchmark Information

Unless otherwise stated, performance is shown on a NAV price basis with income reinvested. Fund performance figures are
calculated net of annual fees, expenses and fee reimbursement. All Fund and index information is recorded in its base currency and
is converted into the appropriate currency.

Changes in the composition or the name of a benchmark or a Fund prior to 1 January 2020 have not been disclosed.

The information stated in this report is historical and not necessarily indicative of future performance.
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Statement of Net Assets
as at 28 February 2023

BlackRock Asia Pacific Asian Asian Asian China
Global Equity Growth High Yield Sustainable Flexible China
Funds Income Leaders Bond Equity Equity Innovation
Fund Name Combined Fund Fund Fund Fund Fund Fund
UsD UsD USD UsD UsD UsD UsD
Assets
Securities portfolio at cost 151,683,397,410 3,259,770 834,657,418 752,220,597 2,503,142,305 6,566,811  3,488,422,242  31,618,683,110 26,584,235  1,177,716,735 31,883,889 18,323,285
Unrealised appreciation/(depreciation) 2,047,862,572 (352,080) (15,218,182) (44,503,996)  (312,874,778) (405,570)  (390,223,163) (1,452,960,300) (3,554,731) (13,888,985) (2,318,746) 1,102,334
Securities portfolio at market value 2(a) 153,731,259,982 2,907,690 819,439,236 707,716,601  2,190,267,527 6,161,241 3,098,199,079  30,165,722,810 23,029,504  1,163,827,750 29,565,143 19,425,619
Cash at bank 2(a)  3,987,216,375 80,987,172 4,770,433 19,770 20,679,677 12,571 26,418,400 874,869,868 47,207 2,991,252 427,111 54,138
Due from broker 14 413,864,193 - - - 17,892,351 - 18,562,474 14,144,964 - 2,610,000 - -
Interest and dividends receivable 2(a) 694,121,103 126,346 1,013,828 1,021,157 29,454,360 14,218 28,549,852 416,272,609 3,104 44,653 49,264 3,893
Receivable for investments sold 2(a)  2,482,816,350 10,178,135 - 2,631,874 18,956,636 - 16,107,838 129,564,662 - - - -
Receivable for Fund shares subscribed 2(a) 269,745,660 - 603,376 1,563,128 37,939,889 3,500,059 3,618,846 7,713,270 3,502 2,312,715 34,779 2,342
Unrealised appreciation on:
Open exchange traded futures contracts 2(c) 29,200,408 - - - 300,744 - - 18,298,969 - - -
Open forward foreign exchange contracts 2(c) 45,620,264 - - - - - - - - - -
Contracts for difference 2(c) 5,722,172 - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c)  1,404,189,252 - - - - - - - - - -
Market value of swaps 2(c) 19,702,185 - - - 503,336 - - - -
Market value of purchased options/swaptions 2(c) 105,969,432 - - - 2,062,144 - 2,977,720 29,771,936 - - - -
Other assets 2(ac) 58,641,758 - - - 38,711 3,618 - 7,727,981 1,589 100,671 107 5,040
Total assets 163,248,069,134 94,199,343 825,826,873 712,952,530  2,318,095,375 9,691,707  3,194,434,209 31,664,087,069 23,084,906  1,171,887,041 30,076,404 19,491,032
Liabilities
Cash owed to bank 2(a) 131,830,623 - - 8,283,222 - - - 323,011,769 - - -
Due to broker 14 88,962,956 - - - 3,058,927 - 2,502,577 25,575,682 - - -
Income distribution payable 2(a) 96,276,806 35,309 - - 5,708,439 - 7,183,674 71,290,300 - 922
Payable for investments purchased 2(a)  3,768,354,459 - - - 31,888,516 1,568,931 15,207,848 106,800,624 - - -
Payable for Fund shares redeemed 2(a) 370,545,840 6,046,272 1,011,436 1,849,790 2,480,517 - 4,086,921 54,131,171 119,731 3,979,264 3,201
Unrealised depreciation on:
Open exchange traded futures contracts 2(c) 75,603,098 - - - - 3,665 437,066 - - - - -
Open forward foreign exchange contracts 2(c) 353,027,336 868,229 2,061,844 1,754,446 5,410,875 - 17,386,671 259,829,233 78,374 3,649,913 46,307 284
Contracts for difference 2(c) 9,184,311 - - - - 351 - - - 2,260,949 - -
Market value of To Be Announced securities contracts 2(c) 4,097,316 - - - - - - - - -
Market value of swaps 2(c) 117,863,113 - - - - - 149,628 - - - -
Market value of written options/swaptions 2(c) 174,701,119 - - - 149,341 - 218,730 2,214,304 - - - -
Other liabilities 456,78 261,639,578 472,363 1,353,025 1,137,380 1,960,264 8,382 2,935,993 26,906,631 38,768 1,655,066 56,879 10,902
Total liabilities 5,452,086,555 7,422,173 4,426,305 13,024,838 50,656,879 1,581,329 50,109,108 869,759,714 236,873 11,546,114 106,387 11,186
Total net assets 157,795,982,579 86,777,170 821,400,568 699,927,692  2,267,438,496 8,110,378  3,144,325,101 30,794,327,355 22,848,033  1,160,340,927 29,970,017 19,479,846

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

Developed Emerging

China Climate Climate Continental Markets Dynamic Emerging Markets Emerging
Onshore Circular Action Action European Sustainable High Emerging Markets Corporate Markets Emerging
Bond Economy Equity Multi-Asset Flexible Equity Income Europe Bond Bond  Equity Income Markets
Fund Name Fund™ Fund Fund Fund Fund Fund Fund Fund® Fund Fund Fund Fund
CNH UsD usD EUR EUR UsD usb EUR UsD usD UsD usb

Assets

Securities portfolio at cost 473,136,892 1,741,653,449 4,696,697 45,723,400  4,019,729,895 20,995,953  3,018,152,044 589,674,329  1,200,743,328 884,228,295 271,637,763 2,719,948,487
Unrealised appreciation/(depreciation) (4,193,539) 45,194,272 (194,211) (1,566,408)  1,097,810,799 207,895  (216,814,302)  (386,224,632)  (307,286,548) (75,959,569) (21,756,699)  (320,461,399)
Securities portfolio at market value 2(a) 468,943,353  1,786,847,721 4,502,486 44,156,992  5,117,540,694 21,203,848  2,801,337,742 203,449,697 893,456,780 808,268,726 249,881,064  2,399,487,088
Cash at bank 2(a) 39,124,015 9,937,674 358 1,649,121 13,154,677 16,317 165,689,131 38,083 70,620,480 35,999,692 1,215,010 11,974,486
Due from broker 14 - - - - - - - - 3,839 - - 7,140,000
Interest and dividends receivable 2(a) 7,586,466 694,745 4,153 100,583 42,993 20,717 25,846,485 25,629,786 11,392,178 10,908,921 2,271,899 18,358,530
Receivable for investments sold 2(a) 2,769,318 34,762,837 5,672 53,397 1,075,057 159,178 61,024,873 1,341,776 - 3,603,575 179,227 9,283,450
Receivable for Fund shares subscribed 2(a) - 587,849 - - 3,934,025 - 1,740,750 - 196,604 214,574 145,942 3,578,194

Unrealised appreciation on:

Open exchange traded futures contracts 2(c) 213,649 - - - - - - - 2,068,013 62,428 -

Open forward foreign exchange contracts 2(c) 10,460,580 - - - 10,520,555 3,167 - - - - -

Contracts for difference 2(c) - - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - - -
Market value of swaps 2(c) - - - - - - - - 6,836,128 5,225,193 -
Market value of purchased options/swaptions 2(c) - - 52,788 - - - - - - - -
Other assets 2(a,c) 1,506,328 2,526 62,479 6,680,273 2,290 145,028 954,069 2,340 124,676 53,239 815,494
Total assets 529,097,381  1,834,337,154 4,515,195 46,075,360  5,152,948,274 21,405,517 3,055,784,009 231,413,411 984,576,362 864,407,785 253,746,381  2,450,637,242
Liabilities
Cash owed to bank 2(a) - 1,402 62,457 - - - 40,440 2,587,792 423,962 - 82,246 689,079
Due to broker 14 - - - - - - - 6,740,000 5,060,000 - 240,000
Income distribution payable 2(a) 469 - - 16 - - 16,967,346 - 556,232 2,666 85,474 -
Payable for investments purchased 2(a) 1,388,704 1,291,198 22,246 41,954 9,822,055 106,869 56,518,675 981,616 - 6,360,721 509,806 1,567,685
Payable for Fund shares redeemed 2(a) 7,398,778 - - 5,497,321 - 2,522,698 - 582,005 103,444 394,300 2,165,732
Unrealised depreciation on:

Open exchange traded futures contracts 2(c) - - 158,988 99,199 - 5,112,851 - - - 288,206 996,618

Open forward foreign exchange contracts 2(c) - 15,757,708 - 59,051 - - 18,118,723 924 6,669,241 7,183,518 241,092 20,744

Contracts for difference 2(c) - - - - - - 48,434 - - - 109,849 6,578,073
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - - - -
Market value of swaps 2(c) - - - - - - - - - - -
Market value of written options/swaptions 2(c) - - 21,068 - - - - - - - -
Other liabilities 456,78 270,254 1,836,989 4,200 6,278 5,585,349 11,551 6,521,943 25,640,232 696,569 570,714 2,341,261 17,961,945
Total liabilities 1,659,427 26,286,075 88,903 287,355 21,003,924 118,420 105,851,110 29,210,564 15,668,009 19,281,063 4,052,234 30,219,876
Total net assets 527,437,954  1,808,051,079 4,426,292 45,788,005  5,131,944,350 21,287,097  2,949,932,899 202,202,847 968,908,353 845,126,722 249,694,147  2,420,417,366

(™ Fund launched during the period, see Note 1, for further details.
@) Fund suspended, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

Emerging ESG
Emerging Markets Emerging Systematic
Markets Local Markets ESG Flex ESG Flex ESG Flex ESG Global ESG Global Multi Euro
Impact Currency Sustainable Choice Choice Choice  Conservative Multi-Asset ESG Allocation Corporate
Bond Bond Equity Cautious Growth Moderate Income Income Multi-Asset Credit Bond
Fund Name Fund Fund Fund Fund Fund Fund Fund Fund Fund Fund?® Fund
UsD UsD UsD UsD UsD UsD EUR UsD EUR usD EUR
Assets
Securities portfolio at cost 90,141,970  1,805,996,774 58,432,038 12,025,562 13,755,570 12,365,645 491,053,623 166,297,688  6,291,029,975 87,906,811  3,194,667,958  2,901,297,838
Unrealised appreciation/(depreciation) (9,284,179)  (248,490,136) (5,382,830) (314,199) (299,904) (340,629) (33,674,759) (12,230,144)  (201,239,001) (9,337,210)  (314,059,114)  (209,634,514)
Securities portfolio at market value 2(a) 80,857,791  1,557,506,638 53,049,208 11,711,363 13,455,666 12,025,016 457,378,864 154,067,544  6,089,790,974 78,569,601  2,880,608,844  2,691,663,324
Cash at bank 2(a) 7,209,644 59,423,662 135,449 33,401 14,420 19,751 13,638,096 7,372,406 478,690,290 1,221,686 53,251,824 34,966,414
Due from broker 14 - 4,057,417 - - - - - - 26,300,000 - 7,435,608 65,625,832
Interest and dividends receivable 2(a) 949,781 27,193,341 93,172 53 21 27 3,712,971 1,182,837 17,860,483 1,059,946 20,035,423 23,762,512
Receivable for investments sold 2(a) - - - 215,960 47,877 - 26,557 86,393 12,819,623 289,293 11,369,294 10,305,024
Receivable for Fund shares subscribed 2(a) 2,975,683 148 - - 31,982 339,368 - 7,907,813 - 5,263,390 9,625,109
Unrealised appreciation on:
Open exchange traded futures contracts 2(c) - - - - - - 16,810 - - - 3,667,827
Open forward foreign exchange contracts 2(c) - - - - - 1,124,724 - - - 4,577,633 -
Contracts for difference 2(c) - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - -
Market value of swaps 2(c) - - - - - - 1,787,017
Market value of purchased options/swaptions 2(c) 612,450 - - - - - - 7,584,540 - - -
Other assets 2(a,c) 2,595,281 31,171 15,125 8,948 11,240 183,756 107,802 2,006,153 12,533 - 2,993
Total assets 89,017,216  1,654,364,472 53,309,148 11,975,902 13,526,932 12,088,016 476,404,336 162,833,792  6,642,959,876 81,153,059  2,984,329,033  2,839,619,035
Liabilities
Cash owed to bank 2(a) - 1,408 1 - - - - - 38 - 1 -
Due to broker 14 - 3,577,428 - - - - - 6,280,000 - 1,662,807 7,933,085
Income distribution payable 2(a) 101 298,573 - 6,507 33,631 23,292 7,322 12,895 216,892 - 8,896 51,308
Payable for investments purchased 2(a) - - - - - 31,776 3,513,312 2,580,533 11,664,731 33,780 16,672,218 7,843,883
Payable for Fund shares redeemed 2(a) 278,500 - 237,783 48,017 - 2,318,169 - 8,165,032 111,311 3,075,597 39,736,850
Unrealised depreciation on:
Open exchange traded futures contracts 2(c) - 413,811 48,806 - - - 308,288 - 21,211,891 34,691 13,664,718 -
Open forward foreign exchange contracts 2(c) 972,241 5,522,426 148 19,390 94,948 33,055 - 201,147 11,287,932 2,326,590 - 1,393,129
Contracts for difference 2(c) - - 315 - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - - -
Market value of swaps 2(c) - 314,370 - - - - - - 27,795,199 - 22,549,720
Market value of written options/swaptions 2(c) - - - - - - - - - 343,562 14,077,819
Other liabilities 456,78 40,636 2,120,731 7,599 25,310 27411 26,696 659,181 30,292 11,528,868 43,570 2,019,360 1,346,936
Total liabilities 1,012,978 12,527,247 56,869 288,990 204,007 114,819 6,806,272 2,824,867 98,150,583 2,549,942 37,447,159 94,932,730
Total net assets 88,004,238  1,641,837,225 53,252,279 11,686,912 13,322,925 11,973,197 469,598,064 160,008,925  6,544,809,293 78,603,117  2,946,881,874  2,744,686,305

@ Fund name changed during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

Euro Short European European European European Fixed Income
Duration Euro- Equity European High Special Sustainable European Global
Bond Markets Income Focus European Yield Bond Situations Equity Value FinTech  Opportunities
Fund Name Fund Fund Fund Fund Fund Fund Fund Fund Fund Fund Fund
EUR EUR EUR EUR EUR EUR EUR EUR EUR UsD UsD
Assets
Securities portfolio at cost 78,976,604  4,260,200,322  1,025,559,094  1,471,673,265 266,684,494  1,028,257,289 348,309,993 973,907,954 5,133,053 734,875,777 448443973 7,470,580,943
Unrealised appreciation/(depreciation) (47,082) (175,116,114) 318,512,314 269,119,162 68,919,695 244,160,151 (28,501,138) 225,673,241 249,121 152,569,936  (156,688,229)  (658,169,300)
Securities portfolio at market value 2(a) 78,929,522  4,085,084,208  1,344,071,408  1,740,792,427 335,604,189  1,272,417,440 319,808,855  1,199,581,195 5,382,174 887,445,713 291,755,744  6,812,411,643
Cash at bank 2(a) 201,912 242,748,814 924,385 7,301,598 252,189 1,130,969 1,047,384 2,612 10,329 4 - 786,747,431
Due from broker 14 - 11,844,720 - - - - 1,203,000 - - - - 151,069,058
Interest and dividends receivable 2(a) 9,429 17,740,300 7,811 1,591,493 194,444 727,908 4,570,100 671,708 3,569 944,788 84,102 50,394,551
Receivable for investments sold 2(a) 43,003,334 16,221,302 13,449,032 - 87,009 324,244 - 311,366 2,322 135,786 5,174,241 1,732,171,202*
Receivable for Fund shares subscribed 2(a) 765,730 18,266,533 951,533 681,809 94,433 1,001,222 505,848 7,714,914 - 3,204,533 218,429 3,177,809
Unrealised appreciation on:
Open exchange traded futures contracts 2(c) - - - - - 2,470 - - - - 15,860,424
Open forward foreign exchange contracts 2(c) - 492,585 2,214,792 64,388 1,085,929 - 1,964,497 - 658,082 - -
Contracts for difference 2(c) - - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - 268,250,560
Market value of swaps 2(c) - - - - - - - - - - -
Market value of purchased options/swaptions 2(c) - - - - - - - - - - 42,057,505
Other assets 2(ac) 84,394 1,642,062 6,792,376 523,391 1,569,295 2,110 1,598,965 4,824 3,128,240 12,851 779,538
Total assets 122,909,927  4,391,990,271  1,361,538,816  1,759,374,495 336,820,043  1,278,257,007 327,139,767  1,211,845,257 5,403,218 895,517,146 297,245,367  9,862,919,721
Liabilities
Cash owed to bank 2(a) - - - - - 17 880,518 - 6,030,771 180,786 38,144
Due to broker 14 - 992,330 - - - - 36,723 - - - - 13,067,634
Income distribution payable 2(a) 17,343 - 1,836,545 - - - - - - 2,274,898
Payable for investments purchased 2(a) - 22,019,626 - - 174,546 760,316 - 718,407 1,443 - - 1,895,528,424*
Payable for Fund shares redeemed 2(a) 576,468 14,614,705 3,609,401 3,250,764 635,079 1,444,521 165,261 1,336,393 6,490 8,085,088 207,219 3,576,986
Unrealised depreciation on:
Open exchange traded futures contracts 2(c) - 10,956,157 - - - - - - - - - -
Open forward foreign exchange contracts 2(c) - 3,634,304 - - - - 425,561 - - - 753,640 40,351,817
Contracts for difference 2(c) - - - - - - - - - - - 16,243
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - - - -
Market value of swaps 2(c) - 3,101,538 - - - - 1,254,529 - - - - 42,734,497
Market value of written options/swaptions 2(c) - 514,132 - - - - - - - - - 83,971,438
Other liabilities 456,78 73,912 2,997,655 1,757,824 2,353,276 539,293 1,292,002 254,032 1,524,352 9,229 953,493 468,393 11,958,228
Total liabilities 650,380 58,847,790 5,367,225 7,440,585 1,348,918 3,496,839 2,136,123 4,459,670 17,162 15,069,352 1,610,038  2,093,518,309
Total net assets 122,259,547  4,333,142,481  1,356,171,591  1,751,933,910 335,471,125  1,274,760,168 325,003,644  1,207,385,587 5,386,056 880,447,794 295,635,329  7,769,401,412

" Includes To Be Announced securities, see Note 2, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

Global Global Global
Global Global Global High Inflation Long- Global
Future Future Of Global Corporate Dynamic Government Yield Linked Horizon Multi-Asset
Consumer Transport Allocation Bond Equity Bond Bond Bond Equity Income
Fund Name Fund Fund Fund Fund Fund Fund Fund Fund Fund Fund
UsD UusD usDb UsD usD usD Usb UsD usD UsD
Assets
Securities portfolio at cost 15,262,318  1,648,835,523  13,840,966,205  1,002,511,766 352,276,935 916,047,619 929,112,336 1,759,305,747 337,147,566  1,138,177,455  5,339,147,680 77,240,752
Unrealised appreciation/(depreciation) (3,175,921) 47,789,304 453,598,624 (71,077,645) 12,547,728 29,618,878 (87,384,580)  (217,876,294) (31,319,301) 41,027,062  (344,680,347) (2,610,423)
Securities portfolio at market value 2(a) 12,086,397  1,696,624,827 14,294,564,829 931,434,121 364,824,663 945,666,497 841,727,756  1,541,429,453 305,828,265  1,179,204,517  4,994,467,333 74,630,329
Cash at bank 2(a) 19,160 2,255,138 415,675,340 61,091,601 32,199,178 2,271,537 40,052,624 30,805,439 3,543,893 1,840,955 205,145,992 265,191
Due from broker 14 - - 39,717,952 2,553,405 - - 2,296,388 5,393,000 524,563 - 916,158 59,000
Interest and dividends receivable 2(a) 3,075 2,507,565 50,762,231 10,647,598 538,692 955,160 5,228,365 25,573,235 829,054 811,558 39,357,552 465,361
Receivable for investments sold 2(a) - - 57,537,504* 7,987,540 1,786,648 - 5,093,835* 1,730,244 7,807,963 - 70,645,211 -
Receivable for Fund shares subscribed 2(a) 357 2,635,255 11,020,407 2,105,996 499,309 256,129 1,222,336 2,564,585 17,984 1,181,858 2,713,393
Unrealised appreciation on:
Open exchange traded futures contracts 2(c) - - - 569,461 213,203 - 163,304
Open forward foreign exchange contracts 2(c) - - - 6,031,209 - - - -
Contracts for difference 2(c) - 5,639,991 - - - -
Market value of To Be Announced securities contracts 2(c) - 963,067,601 - 8,538,075 - - -
Market value of swaps 2(c) - 288,174 967,530 - - - - 37,144
Market value of purchased options/swaptions 2(c) - - 34,690,201 1,095,336 1,208,565 - 245,607 - 27,640 - - -
Other assets 2(a,c) 1,562 39,174 967,151 4,420,773 43,763 477,847 1,153,203 2,806 785,284 1,028 1,604,708 881
Total assets 12,110,551  1,704,061,959 15,873,931,381  1,022,303,900 401,100,818 949,627,170 911,589,398  1,608,068,223 319,577,849  1,183,039,916  5,314,850,347 75,621,210
Liabilities
Cash owed to bank 2(a) 1,261 361,672 - 116 313,096 - 361,969 22,659 -
Due to broker 14 - 20,690,103 3,112,844 - 578,685 1,093,539 42,071 14,640 20,641
Income distribution payable 2(a) 32 - 765,520 - 268,628 19,533 2,400,538 6 17,357,656 -
Payable for investments purchased 2(a) - 1,056,814,034* 27,561,004 748,783 - 16,284,051* 14,268,057 7,507,393 - 65,895,603 93,496
Payable for Fund shares redeemed 2(a) 2,968,084 13,551,360 21,050,583 381,599 602,717 213,514 911,726 611,736 243,718 8,403,298 -
Unrealised depreciation on:
Open exchange traded futures contracts 2(c) - 5,107,038 1,203,756 303,582 - 1,159,047 - - - 2,363,872 -
Open forward foreign exchange contracts 2(c) 5,251,230 45,745,965 1,829,828 1,497,594 2,777,487 - 1,218,909 34,117 1,317 24,199,527 416,753
Contracts for difference 2(c) - - - 15,643 - - - - - 148,264 -
Market value of To Be Announced securities contracts 2(c) - - - - - - -
Market value of swaps 2(c) - - - - 269,871 355,314 45,170 793,697
Market value of written options/swaptions 2(c) - - 50,201,945 834,637 1,071,757 - 851,346 - 403,699 - - -
Other liabilities 456,78 8,131 2,558,346 22,824,992 1,121,141 712,140 1,474,158 854,053 327,568 380,179 2,175,467 8,914,286 169,931
Total liabilities 8,131 10,778,953  1,215,297,109 57,479,313 4,731,098 5,123,106 20,543,196 20,575,651 9,386,340 2,420,502 128,113,502 700,821
Total net assets 12,102,420  1,693,283,006 14,658,634,272 964,824,587 396,369,720 944,504,064 891,046,202  1,587,492,572 310,191,509  1,180,619,414  5,186,736,845 74,920,389

Includes To Be Announced securities, see Note 2, for further details.

() Fund launched during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

Japan Natural Next Sustainable Sustainable
Japan Small & Resources Generation Next Sustainable Emerging Emerging
Flexible MidCap Latin Multi-Theme Growth & Health Generation Asian Markets Markets
Equity  Opportunities American Equity Income Care Technology Nutrition Bond Blended Bond Bond
Fund Name Fund Fund Fund Fund Fund Fund Fund Fund Fund Fund Fund
JPY JPY UsD UsD UsD UsD UsD UsD uUsD UsD UsD
Assets
Securities portfolio at cost 399,109,005 23,855,323,894  17,058,087,566 807,970,094 189,062,113 487,107,138 17,930,690  2,643,965,528 320,513,532 85,314,055 45,092,966 418,751,928
Unrealised appreciation/(depreciation) (6,381,340)  1,338,239,866 762,863,090 (17,459,613) (8,412,962) 20,056,970 (929,081)  (164,547,513) (24,581,616) (4,135,110) (6,951,923) (78,419,011)
Securities portfolio at market value 2(a) 392,727,665 25,193,563,760 17,820,950,656 790,510,481 180,649,151 507,164,108 17,001,609  2,479,418,015 295,931,916 81,178,945 38,141,043 340,332,917
Cash at bank 2(a) 11,522,678 770,690,551 562,561,166 3,328,413 302,712 - 1,356 4,841,955 430 687,055 3,477,648 34,032,942
Due from broker 14 - - - - - - - - - 195,511 246,565 -
Interest and dividends receivable 2(a) 158,318 22,521,794 40,756,703 4,003,575 1,042 2,588,764 6,060 700,018 212,209 755,196 587,240 4,413,452
Receivable for investments sold 2(a) - - 214,938,106 - - - 109,707 41,503,668 78,216 675,493 - -
Receivable for Fund shares subscribed 2(a) 170,552 311,149,451 1,233,830 381,896 160,851 4,753,659 4,627 1,653,338 248,397 246 2,671 34,276
Unrealised appreciation on:
Open exchange traded futures contracts 2(c) - - - - - - - - - - 818,464
Open forward foreign exchange contracts 2(c) 202,385,928 65,241,384 - 162,326 - 26,748 - - 3,789 - -
Contracts for difference 2(c) - - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - - -
Market value of swaps 2(c) - - - - - - - - - - 56,067 2,546,661
Market value of purchased options/swaptions 2(c) - - - - - - - - - 49,815 2,515 -
Other assets 2(a,c) 150,300 160,849 - - 60,395 313,107 2,881 111,677 182,326 - 16,560 1,183
Total assets 404,729,513  26,500,472,333  18,705,681,845 798,224,365 181,336,477 514,819,638 17,152,988  2,528,228,671 296,653,494 83,546,050 42,530,309 382,179,895
Liabilities
Cash owed to bank 2(a) - - - - - 76,724 18,004 6,103 891,748 10,645 12,183 227,342
Due to broker 14 - - - - - - - - - - - 2,611,076
Income distribution payable 2(a) - - - - - 113 - 31 - 44 - 53
Payable for investments purchased 2(a) - 158,011,143 194,818,925 - - - 12,055 1,219,685 38,550 732,338 - -
Payable for Fund shares redeemed 2(a) 330,876 34,938,614 40,464,053 831,048 97,281 2,507,188 - 44,257,256 197,861 - 79 20,135
Unrealised depreciation on:
Open exchange traded futures contracts 2(c) - - - - - - - - - 19,710 21,655 -
Open forward foreign exchange contracts 2(c) - - - 221,644 - 678,426 9,063,147 321,874 - 543,415 5,662,425
Contracts for difference 2(c) - - - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - - -
Market value of swaps 2(c) - - - - - - - - - 23,132 -
Market value of written options/swaptions 2(c) - - - - - - - - - 5,924 20,664 -
Other liabilities 456,78 933,680 33,470,076 32,579,779 1,421,570 152,026 2,236,637 13,649 3,658,755 430,699 57,611 56,255 144,912
Total liabilities 1,264,556 226,419,833 267,862,757 2,474,262 249,307 5,499,088 43,708 58,204,977 1,880,732 849,404 654,251 8,665,943
Total net assets 403,464,957  26,274,052,500 18,437,819,088 795,750,103 181,087,170 509,320,550 17,109,280  2,470,023,694 294,772,762 82,696,646 41,876,058 373,513,952

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

Sustainable Sustainable Systematic
Emerging Emerging Sustainable Swiss Global
Markets  Markets Local Fixed Income Sustainable Sustainable Sustainable Sustainable Small & Systematic Systematic Sustainable
Corporate Currency Sustainable Global Global Global Global World MidCap China A-Share  Global Equity Income &
Bond Bond Energy  Opportunities Allocation  Bond Income Infrastructure Bond  Opportunities  Opportunities High Income Growth
Fund Name Fund Fund Fund Fund Fund® Fund Fund Fund® Fund® Fund Fund Fund®
UsD UsD usD EUR usD UsD UsD UsD CHF usD UsD usD
Assets
Securities portfolio at cost 66,776,669 453,301,797  6,475,585,161 457,495,030 81,836,665 110,200,725 10,936,447  1,125,229,933 498,027,565 527,155,598  4,221,579,407 15,108,085
Unrealised appreciation/(depreciation) (6,932,064) (43,650,930) 448,352,720 (32,062,278) 3,816,490 (7,686,787) (702,337)  (109,885,616) 162,694,534 (5,544,153)  (119,641,043) 448,941
Securities portfolio at market value 2(a) 59,844,605 409,650,867  6,923,937,881 425,432,752 85,653,155 102,513,938 10,234,110  1,015,344,317 660,722,099 521,611,445  4,101,938,364 15,557,026
Cash at bank 2(a) 2,539,740 5,465,508 302,683 88,287,747 6,882,469 8,684,635 792,515 53,041,517 - 15,146,373 251,874,622 845,837
Due from broker 14 - 1,687,657 - 8,309,430 134,683 267,305 - 17,419,467 - - - -
Interest and dividends receivable 2(a) 819,106 7,127,409 7,363,938 2,845,090 144,211 1,169,058 15,567 8,190,004 6,984 27,227 5,393,227 32,532
Receivable for investments sold 2(a) 181,000 - 3,641,190 109,349,502* 560,731* 1,126,444* 405,623 9,232,107* 405,516 - - -
Receivable for Fund shares subscribed 2(a) 27,595 7 9,381,482 2,198 - 11,075 2,622 297,306 78,893 369,434 39,646,803 85,700
Unrealised appreciation on:
Open exchange traded futures contracts 2(c) 4,273 - - 1,454,994 - 340,111 - - - - -
Open forward foreign exchange contracts 2(c) - - - 423,498 - - - 11,328,575 - - -
Contracts for difference 2(c) - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - 23,033,103 6,223,023 9,499,944 114,858,851 - - -
Market value of swaps 2(c) 665,030 - - - - - - - - - -
Market value of purchased options/swaptions 2(c) - 159,903 - 2,630,806 96,228 6,975 - 4,468,092 - - - -
Other assets 2(a,c) 8,423 637,141 2,221,459 64,434 5,426 5,716 3,116 1,783,222 33,805 9,935 4,056,531 9,782
Total assets 64,089,772 424,728,556  6,946,848,633 661,833,554 99,699,926 123,625,201 11,453,553  1,235,963,458 661,247,297 537,164,414  4,402,909,547 16,530,877
Liabilities
Cash owed to bank 2(a) - 104 4,834 - - 49,587 - - 558,328 3 -
Due to broker 14 660,000 1,170,698 - 900,035 - 13,185 - 590,489 - - - -
Income distribution payable 2(a) - - 3,620 486,980 - 156,631 - 34,875 - - 22,961,450 2,420
Payable for investments purchased 2(a) - - 3,446,308 126,431,176* 6,868,118* 9,785,134* 337,191 137,227,740* - - - -
Payable for Fund shares redeemed 2(a) 3,431 12,641 9,716,641 308,775 - - - 314,873 1,345,740 530,131 4,190,369
Unrealised depreciation on:
Open exchange traded futures contracts 2(c) - 109,950 - - 191,795 - 39,988 - 159,633 7,094,019 26,914
Open forward foreign exchange contracts 2(c) 446,335 1,054,568 4,539,078 - 121,268 397,247 - - 168,429 22,874,826 515
Contracts for difference 2(c) - - - 2,322 - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - - - -
Market value of swaps 2(c) - 104,183 - 2,712,664 46,841 91,198 11,852,013 - - -
Market value of written options/swaptions 2(c) - - 6,049,723 99,694 125,743 - 6,565,814 - - 5,502,597 11,745
Other liabilities 456,78 50,625 243,445 10,401,390 761,258 34,769 80,565 6,095 946,594 714,268 572,527 5,779,805 3,726
Total liabilities 1,160,391 2,695,589 28,111,871 137,652,933 7,362,485 10,699,290 343,286 157,572,386 2,618,336 1,430,723 68,403,066 45,320
Total net assets 62,929,381 422,032,967  6,918,736,762 524,180,621 92,337,441 112,925,911 11,110,267  1,078,391,072 658,628,961 535,733,691  4,334,506,481 16,485,557

Includes To Be Announced securities, see Note 2, for further details.
™ Fund launched during the period, see Note 1, for further details.
@ Fund name changed during the period, see Note 1, for further details.
“) Fund closed to subscriptions, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

us
Systematic Dollar us
Sustainable us Short us Government us
Global United Dollar Duration Flexible Mortgage Sustainable
SmallCap Kingdom Reserve Bond Equity Impact Equity
Fund Name Fund?® Fund Fund Fund Fund Fund Fund
UsD GBP UsD UsD UsD usD usD
Assets
Securities portfolio at cost 251,668,615 225,525,053 755,665,465 499,565,358  2,180,502,528 335,260,489  1,723,178,901  1,265,948,199 101,648,773 263,754,804 287,350,760 4,755,933
Unrealised appreciation/(depreciation) 2,310,921 19,578,213 (3,549,479) (51,478,286)  (224,198,451) 39,772 (82,616,233) 128,992,687 (16,835,599) 30,851,673 (1,108,329) (495,303)
Securities portfolio at market value 2(a) 253,979,536 245,103,266 752,115,986 448,087,072  1,956,304,077 335,300,261  1,640,562,668  1,394,940,886 84,813,174 294,606,477 286,242,431 4,260,630
Cash at bank 2(a) 5,554,190 268,080 - 67,812,924 63,710,469 143,055,052 31,987,357 1,123,051 575,367 387,164 749,501 125,676
Due from broker 14 - - - 400,570 3,169,000 - 1,569,945 - - - - -
Interest and dividends receivable 2(a) 306,090 852,506 1,313,322 2,856,754 32,831,515 896,105 8,329,296 1,196,597 308,183 159,123 340,327 5,668
Receivable for investments sold 2(a) 6,505,770 1,344,772 973,607 67,972,357* - - 3,291,691 - 21,215,719* - 9,383,738 -
Receivable for Fund shares subscribed 2(a) 194,011 60,927 2,361,093 296,321 3,336,836 3,911,987 4,649,184 1,337,784 301,198 914,420 670,284

Unrealised appreciation on:

Open exchange traded futures contracts 2(c) - - - 657,254 - - - - - -

Open forward foreign exchange contracts 2(c) - - - - - - - - - -

Contracts for difference 2(c) - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - 9,250,774 - - - - - - -
Market value of swaps 2(c) - - 255,433 395,312 - 22,952 - - - -
Market value of purchased options/swaptions 2(c) - - - 1,002,687 - - - - - - - -
Other assets 2(a,c) 138,006 81,050 344,613 7,643 - 508 - 182,913 - - 44,819 722
Total assets 266,677,603 247,710,601 757,108,621 597,942,535  2,060,404,463 483,163,913  1,690,413,093  1,398,781,231 107,213,641 296,067,184 297,431,100 4,392,696
Liabilities
Cash owed to bank 2(a) 150 338 375,582 52,957 - - - - - -
Due to broker 14 - - - 475,884 682,065 - 339,911 - - -
Income distribution payable 2(a) - - 34 162,849 5,366,767 - 427,435 - 23,777 - -
Payable for investments purchased 2(a) 6,805,663 - 1,241,330 78,570,806* - 11,802,717 - 16,959,450* - 9,492,500
Payable for Fund shares redeemed 2(a) 392,434 403,919 1,752,736 967,057 17,999,635 6,369,719 6,642,812 1,102,004 32,175 497,386 482,619
Unrealised depreciation on:

Open exchange traded futures contracts 2(c) 117,025 - 337,742 - 646,089 - - - -

Open forward foreign exchange contracts 2(c) 167,209 93,356 463,122 476,157 3,267,531 20,580 2,007,274 1,451,908 74 197,660 47,638

Contracts for difference 2(c) - - - - - - - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - - - - 4,097,316 - -
Market value of swaps 2(c) - - - - - - - - - - -
Market value of written options/swaptions 2(c) - - 1,809,644 - - - - - - - -
Other liabilities 456,78 616,941 346,446 1,009,931 704,978 2,084,283 239,993 1,088,843 1,619,743 200,297 438,901 445,345 8,651
Total liabilities 8,099,422 844,059 4,842,735 83,558,074 29,400,281 6,630,292 22,955,081 4,173,655 21,313,089 1,133,947 10,468,102 8,651
Total net assets 258,578,181 246,866,542 752,265,886 514,384,461  2,031,004,182 476,533,621  1,667,458,012  1,394,607,576 85,900,552 294,933,237 286,962,998 4,384,045

Includes To Be Announced securities, see Note 2, for further details.
@ Fund name changed during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Net Assets
as at 28 February 2023 continued

World
World World Real Estate World
Financials Healthscience Securities Technology
Fund Name Fund Fund Fund Fund
UsD UsD UsD UsD
Assets
Securities portfolio at cost 2,860,737,546  1,786,330,599  4,135232,998 12,989,725,354  4,605,688,226 149,601,117 6,977,765,591
Unrealised appreciation/(depreciation) 522,203,616 57,666,565  (292,858,091)  1,378,184,588  1,442,672,002 (10,541,229)  1,201,230,211
Securities portfolio at market value 2(a) 3,382,941,162 1843997164  3,842,374,907 14,367,909,942  6,048,360,228 139,059,888  8,178,995,802
Cash at bank 2(a) 934,611 824,205 4,949,989 320 5,566,471 8,546,642 14,762,308
Due from broker 14 - 480,000 - 4,750,000 - - -
Interest and dividends receivable 2(a) 16,779,243 2,335,478 11,415,779 22,263,697 5,990,111 211,459 3,358,049
Receivable for investments sold 2(a) - - 1,524,058 - 289,112 3,920 9,928,409
Receivable for Fund shares subscribed 2(a) 4,573,470 6,620,672 2,861,338 12,013,369 4,958,952 92,551 9,098,141
Unrealised appreciation on:
Open exchange traded futures contracts 2(c) - - - - - -
Open forward foreign exchange contracts 2(c) - - - - - -
Contracts for difference 2(c) 82,181 - - - - -
Market value of To Be Announced securities contracts 2(c) - - - - - -
Market value of swaps 2(c) - - - - - -
Market value of purchased options/swaptions 2(c) - - - - - - -
Other assets 2(a,c) 456,329 1,890,647 3,844 1,871,139 20,885 33,952 10,935
Total assets 3,405,684,815  1,856,230,347  3,863,129,915 14,408,808,467  6,065,185,759 147,948,412  8,216,153,644
Liabilities
Cash owed to bank 2(a) 224,082 928 2,921,094 58,891,392 21,526 - 3,057
Due to broker 14 - - - - - - -
Income distribution payable 2(a) 504 20,010 394 13,541 1,321 16,908 31,717
Payable for investments purchased 2(a) - - 17,729,506 31,713,212 - - -
Payable for Fund shares redeemed 2(a) 13,878,694 7,360,486 7,159,667 24,975,677 7,649,507 81,408 15,040,633
Unrealised depreciation on:
Open exchange traded futures contracts 2(c) - - - - - - -
Open forward foreign exchange contracts 2(c) 3,813,483 1,102,839 5,617,596 7,694,666 5,078,946 114,812 7,477,527
Contracts for difference 2(c) - - - - - 3,720 -
Market value of To Be Announced securities contracts 2(c) - - - - - - -
Market value of swaps 2(c) - - - - - - -
Market value of written options/swaptions 2(c) - - - - - - -
Other liabilities 456,78 9,766,919 2,582,332 6,643,946 20,271,987 10,010,212 232,287 11,872,996
Total liabilities 27,683,682 11,066,595 40,072,203 143,560,475 22,761,512 449,135 34,425,930
Total net assets 3,378,001,133  1,845,163,752  3,823,057,712 14,265,247,992  6,042,424,247 147,499,277  8,181,727,714

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Asia Pacific Equity Income Fund

Total net assets usb 86,777,170 116,844,096 173,509,204 236,071,166

Net asset value per:
A Class distributing (A) (G) share EUR hedged EUR 777 7.80 10.13 8.44
A Class distributing (Q) (G) share usb 11.82 1".77 14.87 12.29
A Class distributing (Q) (G) share SGD hedged SGD 10.53 10.59 13.46 11.16
A Class distributing (R) (M) (G) share AUD hedged AUD 11.21 11.33 14.53 11.95
A Class distributing (R) (M) (G) share ZAR hedged ZAR 83.54 84.27 106.79 87.25
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged CNH 96.40 98.19 125.30 102.10
A Class distributing (S) (M) (G) share usb 12.22 12.20 15.49 12.77
A Class distributing (S) (M) (G) share HKD hedged HKD 91.46 91.86 117.38 96.86
A Class non-distributing share usb 17.78 1743 21.45 17.19
A Class non-distributing UK reporting fund share GBP 17.79 18.24 18.90 15.68
C Class distributing (Q) (G) share usb 10.05 10.07 12.88 10.78
C Class distributing (Q) (G) share SGD hedged SGD 8.96 9.07 11.67 9.80
D Class distributing (A) (G) UK reporting fund share GBP 13.02 13.30 14.11 11.93
D Class distributing (Q) (G) share usb 12.91 12.81 16.06 13.18
D Class distributing (Q) (G) share SGD hedged SGD 11.52 11.51 14.52 11.95
D Class non-distributing share usb 19.44 18.99 23.19 18.45
E Class distributing (Q) (G) share EUR hedged EUR 714 7.31 9.49 7.98
E Class non-distributing share usb 16.76 16.48 20.38 16.42
| Class non-distributing share usb 12.31 12.00 14.63 11.61
X Class non-distributing share usb 14.63 14.22 17.19 13.54

Asian Dragon Fund

Total net assets usb 821,400,568 865,199,577 1,176,221,240 2,058,807,697

Net asset value per:
A Class distributing (A) UK reporting fund share GBP 35.01 36.33 38.89 34.22
A Class non-distributing share Uusb 44.25 43.92 55.82 47.48
A Class non-distributing share AUD hedged AUD 13.77 13.96 18.00 15.44
A Class non-distributing share CHF hedged CHF 12.21 12.48 16.18 13.97
A Class non-distributing share EUR hedged EUR 12.37 12.62 16.44 14.16
A Class non-distributing share PLN hedged PLN 120.47 118.58 150.02 128.62
A Class non-distributing share SGD hedged SGD 13.30 13.36 17.09 14.60
C Class non-distributing share usb 32.14 3210 41.32 35.58
D Class distributing (A) UK reporting fund share GBP 35.45 36.65 39.24 34.44
D Class non-distributing share usb 49.55 48.99 61.81 52.17
D Class non-distributing share AUD hedged AUD 20.99 21.21 27.14 23.09
D Class non-distributing share CHF hedged CHF 12.91 13.15 16.91 14.49
D Class non-distributing share EUR hedged EUR 13.09 13.31 17.21 14.71
E Class non-distributing share usb 39.89 39.68 50.70 43.33
| Class distributing (A) share usb 12.45 12.30 15.63 13.26
| Class distributing (A) UK reporting fund share GBP 10.24 10.58 11.33 9.94
| Class non-distributing share usb 13.40 13.24 16.66 14.03
| Class non-distributing share AUD hedged AUD 10.28 10.38 13.25 11.24
X Class distributing (A) UK reporting fund share GBP 33.79 34.76 37.27 32.70
X Class non-distributing share usb 55.88 54.97 68.66 57.38

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Asian Growth Leaders Fund
Total net assets usb 699,927,692 838,847,579 1,435,246,176 1,477,171,203
Net asset value per:
A Class non-distributing share AUD hedged AUD 12.49 12.56 17.33 14.53
A Class non-distributing share CHF hedged CHF 11.29 11.44 15.86 13.41
A Class non-distributing share EUR hedged EUR 11.50 11.63 16.21 13.66
A Class non-distributing share SGD hedged SGD 13.46 13.41 18.35 15.33
A Class non-distributing UK reporting fund share GBP 15.61 16.08 18.41 15.85
D Class distributing (M) share usD 8.94 8.80 11.98 9.95
D Class non-distributing share CHF hedged CHF 11.94 12.06 16.60 13.93
D Class non-distributing share EUR hedged EUR 1217 12.27 16.97 14.19
D Class non-distributing share SGD hedged SGD 9.79 9.72 13.20 10.94
D Class non-distributing UK reporting fund share GBP 16.60 17.03 19.37 16.54
E Class non-distributing share usb 22.89 22.60 30.89 25.83
| Class distributing (A) UK reporting fund share GBP 7.63 7.81 8.98 7.7
| Class distributing (Q) share usb 13.15 13.01 17.63 14.68
| Class non-distributing share usb 14.61 14.32 19.27 15.87
S Class non-distributing share usb 11.24 11.02 14.85 12.24
S Class non-distributing share CHF hedged CHF 10.14 10.24 14.06 11.79
S class non-distributing share EUR hedged EUR 10.15 10.22 14.12 11.79
S class non-distributing share GBP hedged GBP 10.62 10.58 14.43 11.99
S class non-distributing share SGD hedged SGD 10.93 10.85 14.71 12.18
X Class non-distributing share usb 22.76 22.23 29.69 24.21
Asian High Yield Bond Fund
Total net assets usb 2,267,438,496 2,117,939,025 1,758,081,147 184,594,974
Net asset value per:
A Class distributing (Q) share UsD 6.84 6.54 - -
A Class distributing (R) (M) (G) share AUD hedged AUD 591 5.76 9.78 10.34"
A Class distributing (R) (M) (G) share EUR hedged EUR 5.86 573 9.74 10.31°
A Class distributing (R) (M) (G) share GBP hedged GBP 5.95 5.77 9.77 10.30°
A Class distributing (R) (M) (G) share HKD hedged HKD 60.14 58.21 98.49 104.06"
A Class distributing (R) (M) (G) share SGD hedged SGD 6.67 6.48 10.94 11.53°
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged CNH 59.77 59.22 100.09 105.31°
A Class distributing (S) (M) (G) share usD 5.52 5.33 8.97 9.52"
A Class non-distributing share Uusb 8.49 7.81 11.89 11.60°
A Class non-distributing share AUD hedged AUD 7.60 7.10 10.94 10.72°
A Class non-distributing share EUR hedged EUR 7.41 6.97 10.82 10.66°
A Class non-distributing share GBP hedged GBP 7.64 7.09 10.88 10.66"
A Class non-distributing share HKD hedged HKD 78.30 72.45 110.97 108.36"
A Class non-distributing share SGD hedged SGD 8.56 7.95 12.15 11.87
D Class distributing (M) UK reporting fund share EUR hedged EUR 5.85 5.74 9.51
D Class distributing (M) UK reporting fund share GBP hedged GBP 6.63 6.42 -
D Class distributing (S) (M) (G) share UusD 5.84 5.62 9.38 -
D Class non-distributing share usb 8.70 7.98 1211 11.78'
D Class non-distributing UK reporting fund share EUR hedged EUR 6.97 6.54 10.11
D Class non-distributing UK reporting fund share GBP hedged GBP 740 6.86 - -
E Class distributing (Q) share EUR hedged EUR 521 5.10 8.47 8.98°
E Class non-distributing share usb 10.18 9.39 14.38 1413
E Class non-distributing share EUR hedged EUR 7.22 6.81 10.64 10.55"
| Class distributing (S) (M) (G) share usD 5.99 5.76 9.65 10.19"
| Class non-distributing share usb 7.01 6.43 9.73 -
| Class non-distributing UK reporting fund share EUR hedged EUR 6.79 6.37 9.83 -
X Class non-distributing share usb 9.01 8.24 12.42 12.00°
Asian Sustainable Equity Fund
Total net assets usD 8,110,378 4,576,810 - -
Net asset value per:
A Class non-distributing share usb 9.08 9.08 -
D Class non-distributing UK reporting fund share GBP 7.55 7.86 -
E Class non-distributing share usD 10.07 10.09 -
| Class non-distributing UK reporting fund share GBP 7.56 7.86 -
X Class non-distributing UK reporting fund share GBP 7.61 7.88 -
Z| Class non-distributing share usb 9.13 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of

the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Asian Tiger Bond Fund
Total net assets usb 3,144,325,101 3,526,988,067 5,509,491,295 4,218,024,432
Net asset value per:
A Class distributing (D) share usD 9.80 10.00 12.88 13.12
A Class distributing (M) share Usb 9.80 10.01 12.89 13.14
A Class distributing (M) share AUD hedged AUD 8.06 8.33 10.81 11.04
A Class distributing (M) share EUR hedged EUR 6.58 6.85 8.97 9.23
A Class distributing (M) share HKD hedged HKD 8.33 8.56 11.09 11.31
A Class distributing (M) share NZD hedged NzZD 8.60 8.84 11.40 11.63
A Class distributing (M) share SGD hedged SGD 7.55 7.75 10.01 10.21
A Class distributing (R) (M) (G) share AUD hedged AUD 7.94 8.22 10.90 11.29
A Class distributing (R) (M) (G) share CAD hedged CAD 7.72 7.95 10.50 10.91
A Class distributing (R) (M) (G) share CNH hedged CNH 70.52 74.09 98.14 100.94
A Class distributing (R) (M) (G) share NZD hedged NzD 8.37 8.65 11.43 11.84
A Class distributing (R) (M) (G) share ZAR hedged ZAR 75.76 78.77 103.66 106.41
A Class distributing (S) (M) (G) share usb 8.25 8.48 11.18 11.60
A Class distributing (S) (M) (G) share EUR hedged EUR 6.58 6.89 9.24 9.68
A Class distributing (S) (M) (G) share GBP hedged GBP 5.03 5.22 6.93 7.21
A Class distributing (S) (M) (G) share HKD hedged HKD 60.91 63.01 83.57 86.83
A Class distributing (S) (M) (G) share SGD hedged SGD 6.66 6.89 9.1 9.46
A Class non-distributing share usb 36.91 36.96 46.23 45.67
A Class non-distributing share EUR hedged EUR 8.61 8.78 117 1.14
A Class non-distributing share HKD hedged HKD 78.22 78.77 99.10 -
A Class non-distributing share SGD hedged SGD 11.80 11.89 14.90 14.73
C Class distributing (D) share usb 9.94 10.14 13.06 13.31
C Class non-distributing share usb 27.66 271.87 35.31 35.31
D Class distributing (A) UK reporting fund share GBP hedged GBP 7.35 7.40 9.63 9.85
D Class distributing (M) share usb 9.81 10.02 12.90 13.14
D Class distributing (M) share HKD hedged HKD 8.34 8.57 11.10 11.32
D Class distributing (M) share SGD hedged SGD 742 7.62 9.84 -
D Class distributing (S) (M) (G) share usb 8.76 8.99 11.78 12.16
D Class non-distributing share usb 1248 12.47 15.52 15.25
D Class non-distributing share EUR hedged EUR 10.16 10.34 13.09 12.98
D Class non-distributing share SGD hedged SGD 11.57 11.63 14.50 14.27
E Class non-distributing share usb 33.32 33.44 42.05 41.74
E Class non-distributing share EUR hedged EUR 8.87 9.07 11.60 11.62
| Class distributing (A) UK reporting fund share GBP hedged GBP 7.35 7.41 9.63 9.85
| Class distributing (M) share usb 8.50 8.68 11.18 11.39
| Class distributing (Q) share EUR hedged EUR 6.67 6.93 9.07 9.34
| Class non-distributing share usb 1.1 11.09 13.78 13.52
| Class non-distributing share EUR hedged EUR 9.07 9.23 11.65 11.54
| Class non-distributing share SGD hedged SGD 9.09 9.13 11.37 1117
| Class non-distributing UK reporting fund share CHF hedged CHF 8.71 8.89 11.23 11.16
SR Class distributing (A) UK reporting fund share GBP hedged GBP 7.57 7.62 9.92 -
SR Class distributing (M) UK reporting fund share GBP 6.22 6.64 7.20 -
SR Class non-distributing UK reporting fund share GBP 6.68 6.98 7.31 -
SR Class non-distributing UK reporting fund share EUR hedged EUR 7.81 7.94 10.03 -
X Class distributing (M) share usD 8.19 8.34 10.72 10.93
X Class non-distributing share usb 9.66 9.61 11.89 11.61
X Class non-distributing share EUR hedged EUR 8.85 8.97 11.28 1.1

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

China Bond Fund

Total net assets CNH 30,794,327,355 38,725,399,779 60,649,931,844 12,078,368,334

Net asset value per:
A Class distributing (M) share CNH 65.44 66.63 74.00 73.66
A Class distributing (R) (M) (G) share HKD hedged HKD 102.70 - -
A Class distributing (R) (M) (G) share USD hedged UusD 10.26 - - -
A Class distributing (S) (M) (G) share CNH 89.52 91.84 103.74 105.48
A Class distributing (S) (M) (G) share AUD hedged AUD 8.13 8.34 9.69 10.13
A Class distributing (S) (M) (G) share EUR hedged EUR 7.63 7.87 9.24 9.72
A Class distributing (S) (M) (G) share HKD hedged HKD 81.29 83.14 96.68 100.84
A Class distributing (S) (M) (G) share SGD hedged SGD 8.30 8.48 9.81 10.23
A Class distributing (S) (M) (G) share USD hedged usb 8.37 8.51 9.85 10.27
A Class distributing (S) (M) (G) UK reporting fund share CAD hedged CAD 8.16 8.31 9.62 10.05
A Class distributing (S) (M) (G) UK reporting fund share GBP hedged GBP 8.05 8.25 9.57 9.99
A Class distributing (S) (M) (G) UK reporting fund share NZD hedged NzD 8.16 8.34 9.62 10.03
A Class non-distributing share CNH 100.06 99.95 107.01 102.91
A Class non-distributing share JPY hedged JPY 899 9N 1,007 -
A Class non-distributing UK reporting fund share USD hedged usb 9.89 9.79 10.73 10.59
Al Class non-distributing share CNH 79.84 79.79 85.42 82.11
Al Class non-distributing share EUR hedged EUR 9.59 9.64 10.70 10.65
C Class non-distributing share CNH 87.01 87.41 94.79 92.30
D Class distributing (A) UK reporting fund share GBP hedged GBP 8.63 8.58 9.80 10.05
D Class distributing (M) share CNH 65.75 66.92 74.33 73.98
D Class distributing (S) (M) (G) share CNH 86.54 88.65 99.46 -
D Class distributing (S) (M) (G) share SGD hedged SGD 8.50 8.66 9.96 -
D Class distributing (S) (M) (G) share USD hedged usb 8.29 8.42 9.72 -
D Class non-distributing share CNH 101.01 100.73 107.47 102.99
D Class non-distributing UK reporting fund share EUR hedged EUR 9.34 9.36 10.36 10.28
D Class non-distributing UK reporting fund share USD hedged usb 9.76 9.65 10.54 10.37
E Class distributing (Q) share CNH 73.78 75.02 83.41 83.08
E Class distributing (Q) share EUR hedged EUR 8.30 8.49 9.79 10.10
E Class distributing (R) (M) (G) share EUR hedged EUR 8.52 8.69 9.85 -
E Class non-distributing share CNH 122.57 122.72 132.09 127.66
E Class non-distributing share EUR hedged EUR 9.73 9.80 10.94 10.94
| Class distributing (A) UK reporting fund share GBP hedged GBP 8.63 8.58 9.80 10.05
| Class distributing (M) share CNH 63.52 64.64 71.80 71.46
| Class distributing (Q) share EUR hedged EUR 8.39 8.58 9.91 -
| Class distributing (S) (M) (G) share CNH 90.12 92.25 103.71 104.76
| Class distributing (S) (M) (G) share SGD hedged SGD 8.53 8.68 9.96 -
| Class distributing (S) (M) (G) share USD hedged usbD 8.77 8.89 10.24 10.59
| Class non-distributing share CNH 127.35 126.88 135.17 129.36
| Class non-distributing UK reporting fund share EUR hedged EUR 9.37 9.39 10.38 10.29
| Class non-distributing UK reporting fund share USD hedged usb 9.81 9.69 10.56 10.38
SR Class distributing (A) UK reporting fund share GBP hedged GBP 8.79 8.74 9.99 -
SR Class distributing (M) UK reporting fund share GBP 6.90 741 7.41 -
SR Class distributing (S) (M) (G) UK reporting fund share GBP 10.71 11.54 - -
SR Class distributing (S) (M) (G) UK reporting fund share EUR hedged EUR 8.70 8.95 - -
SR Class distributing (S) (M) (G) UK reporting fund share HKD hedged HKD 88.50 90.15 - -
SR Class distributing (S) (M) (G) UK reporting fund share SGD hedged SGD 8.92 9.06 - -
SR Class distributing (S) (M) (G) UK reporting fund share USD hedged usb 8.94 9.06 - -
SR Class non-distributing UK reporting fund share GBP 11.43 12.00 11.51 -
SR Class non-distributing UK reporting fund share EUR hedged EUR 9.12 9.14 10.11 -
SR Class non-distributing UK reporting fund share USD hedged usb 9.41 9.30 10.14 -
X Class distributing (M) share CNH 64.84 65.95 - -
X Class non-distributing share CNH 80.41 80.03 84.91 80.94
X Class non-distributing share USD hedged usb 10.13 9.99 10.85 10.61

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
China Flexible Equity Fund
Total net assets usb 22,848,033 22,576,970 31,646,134 20,423,495
Net asset value per:
A Class non-distributing share usb 7.60 791 12.07 11.65
A Class non-distributing share EUR hedged EUR 6.52 6.96 10.91 10.65
Al Class non-distributing share EUR hedged EUR 7.27 7.76 12.16 11.88
D Class non-distributing share UsD 7.90 8.19 12.41 11.89
D Class non-distributing share EUR hedged EUR 742 7.90 12.28 11.90
E Class distributing (Q) share EUR hedged EUR 6.06 6.49 10.22 10.03
E Class non-distributing share usb 8.72 9.10 13.96 13.54
E Class non-distributing share EUR hedged EUR 6.35 6.80 10.71 10.51
| Class non-distributing share UsD 8.03 8.32 12.56 12.00
| Class non-distributing share EUR hedged EUR 747 7.95 12.32 11.91
X Class non-distributing share usb 8.35 8.62 12.92 12.25
Z Class non-distributing share usb 8.02 8.30 12.54 11.98
China Fund
Total net assets usb 1,160,340,927 1,153,645,347 1,615,607,258 1,180,725,718
Net asset value per:
A Class distributing (A) UK reporting fund share GBP hedged GBP 13.37 14.34 21.90 20.18
A Class distributing (T) share usD 12.23 - - -
A Class non-distributing share UsD 16.63 17.56 26.44 24.23
A Class non-distributing share AUD hedged AUD 12.77 13.84 2113 19.47
A Class non-distributing share CNH hedged CNH 111.10 120.21 178.61 160.76
A Class non-distributing share EUR hedged EUR 12.82 13.92 21.54 19.96
A Class non-distributing share HKD HKD 17.07 18.02 26.92 24.58
A Class non-distributing share SGD hedged SGD 14.28 15.29 2319 21.34
Al Class non-distributing share EUR hedged EUR 7.61 8.27 12.79 11.85
C Class non-distributing share usb 13.81 14.67 22.36 20.75
D Class distributing (A) UK reporting fund share GBP hedged GBP 13.66 14.60 22.23 20.33
D Class non-distributing share usb 18.40 19.35 28.91 26.30
D Class non-distributing share EUR hedged EUR 13.86 15.00 23.03 2119
D Class non-distributing share HKD HKD 143.95 151.47 224.49 203.48
D Class non-distributing share SGD hedged SGD 15.44 16.47 24.80 22.65
D Class non-distributing UK reporting fund share GBP hedged GBP 9.98 10.66 16.16 14.78
E Class non-distributing share EUR hedged EUR 11.94 13.01 20.22 18.84
| Class non-distributing share usb 18.99 19.96 29.74 26.98
| Class non-distributing share EUR hedged EUR 7.83 8.46 12.95 11.88
X Class non-distributing share usb 18.78 19.66 29.08 26.19
China Impact Fund
Total net assets usb 29,970,017 30,463,840 18,565,831 13,645,852
Net asset value per:
A Class non-distributing share usD 10.99 11.35 14.76 13.34
Al Class non-distributing share EUR hedged EUR 8.97 9.47 12.62 11.56
D Class non-distributing share usb 11.26 11.58 14.96 13.42
D Class non-distributing share EUR hedged EUR 9.15 9.62 12.73 11.57
E Class non-distributing share EUR hedged EUR 8.86 9.37 12.55 11.55
| Class non-distributing share usb 11.35 11.66 15.03 13.45
| Class non-distributing share EUR hedged EUR 9.22 9.68 12.77 11.57
X Class non-distributing share usb 11.64 11.92 15.24 13.54
China Innovation Fund
Total net assets usb 19,479,846 20,651,662 - -
Net asset value per:
A Class non-distributing share usb 9.48 10.18 -
A Class non-distributing share CNH hedged CNH 92.92 101.64 -
D Class non-distributing UK reporting fund share GBP 7.86 8.79 -
D Class non-distributing UK reporting fund share CNH hedged CNH 93.53 101.89 -
E Class non-distributing share usb 9.82 10.56 -
| Class non-distributing UK reporting fund share GBP 7.88 8.80 -
X Class non-distributing UK reporting fund share GBP 7.92 8.81 -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
China Onshore Bond Fund"’
Total net assets CNH 527,437,954 - - -
Net asset value per:
A Class distributing (R) (M) (G) share HKD hedged HKD 100.87 - -
A Class distributing (R) (M) (G) share USD hedged Usb 10.08 - -
A Class distributing (S) (M) (G) UK reporting fund share GBP 11.65 - -
A Class non-distributing UK reporting fund share GBP 11.84 - -
| Class non-distributing UK reporting fund share GBP 11.87 -
X Class non-distributing UK reporting fund share GBP 11.90 -
X Class non-distributing UK reporting fund share USD hedged usD 10.12 - -
Z| Class distributing (R) (M) (G) share USD hedged usb 10.00 - -
Z| Class non-distributing share CNH 100.75 - -
Circular Economy Fund
Total net assets usb 1,808,051,079 1,796,330,423 2,309,316,574 870,387,241
Net asset value per:
A Class distributing (A) UK reporting fund share GBP 6.57 6.47 7.61 -
A Class non-distributing share usD 11.89 11.19 15.62 11.48
A Class non-distributing share AUD hedged AUD 8.52 8.15 11.61
A Class non-distributing share CAD hedged CAD 8.67 8.22 11.61
A Class non-distributing share CNH hedged CNH 89.15 85.07 117.44
A Class non-distributing share EUR hedged EUR 8.36 8.05 11.57
A Class non-distributing share GBP hedged GBP 8.54 8.18 11.61
A Class non-distributing share HKD hedged HKD 87.37 82.64 116.16
A Class non-distributing share NZD hedged NzZD 8.59 8.20 11.62 -
A Class non-distributing share SGD hedged SGD 10.78 10.23 14.43 1061
Al Class non-distributing share usb 12.83 12.08 16.86 12.39"
D Class non-distributing share usb 12.22 11.45 15.86 11.56"
D Class non-distributing UK reporting fund share GBP hedged GBP 11.09 10.57 14.89 10.90"
E Class non-distributing share UsD 11.69 11.02 15.47 11.42°
| Class distributing (A) UK reporting fund share GBP 10.13 9.92 11.62 -
| Class non-distributing share usD 12.34 11.55 15.95 11.59°
| Class non-distributing share JPY hedged JPY 1,226 1,181 1,653 1,207
SR Class distributing (A) UK reporting fund share GBP 7.32 717 8.39
SR Class non-distributing UK reporting fund share GBP 7.37 7.23 8.42
SR Class non-distributing UK reporting fund share EUR hedged EUR 8.47 8.12 11.56 -
X Class non-distributing share usb 12.63 11.78 16.16 11.66°
Z Class non-distributing share UsD 12.35 11.56 15.96 11.60"
Climate Action Equity Fund
Total net assets usD 4,426,292 4,083,788 - -
Net asset value per:
A Class non-distributing share usb 8.33 8.01 -
Al Class non-distributing share usb 9.42 9.05 -
C Class non-distributing share usb 10.24 9.91 -
D Class non-distributing share UsD 8.42 8.05 -
E Class non-distributing share usb 9.37 9.02 -
| Class non-distributing share usb 8.45 8.07 -
X Class non-distributing share usb 8.52 8.11 -
Climate Action Multi-Asset Fund
Total net assets EUR 45,788,005 47,930,052 - -
Net asset value per:
A Class distributing (R) (M) (G) share USD hedged usD 8.96 945 -
A Class non-distributing share EUR 8.98 9.47 -
Al Class non-distributing share EUR 8.99 9.48 -
C Class non-distributing share EUR 8.85 9.39 -
D Class non-distributing share EUR 9.05 9.52 -
E Class non-distributing share EUR 8.93 9.44 -
| Class non-distributing share EUR 9.08 9.53 -
X Class non-distributing share EUR 9.14 9.58 -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.
(1) Fund launched during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Continental European Flexible Fund
Total net assets EUR 5,131,944,350 5,070,548,567 8,815,637,037 4,575,113,056
Net asset value per:
A Class distributing (A) share EUR 37.97 32.83 43.94 29.86
A Class distributing (A) UK reporting fund share GBP 33.04 28.10 3743 26.54
A Class distributing (A) UK reporting fund share GBP hedged GBP 36.73 31.53 41.80 28.33
A Class non-distributing share EUR 38.85 33.59 44.94 30.54
A Class non-distributing share USD hedged usb 21.87 18.53 24.24 16.36
A Class non-distributing UK reporting fund share GBP 34.03 28.94 38.56 27.34
Al Class non-distributing share EUR 15.76 13.62 18.23 12.39
C Class non-distributing share EUR 3142 27.34 37.05 25.49
D Class distributing (A) UK reporting fund share GBP 34.08 28.87 38.28 26.95
D Class distributing (A) UK reporting fund share GBP hedged GBP 37.93 3244 42.80 28.79
D Class distributing (A) UK reporting fund share USD hedged usb 65.52 55.32 72.02 48.23
D Class non-distributing share EUR 43.22 37.23 49.45 33.35
D Class non-distributing share USD hedged usb 61.54 51.96 67.46 45.18
D Class non-distributing UK reporting fund share GBP 37.87 32.09 4242 29.86
D Class non-distributing UK reporting fund share GBP hedged GBP 39.96 3417 44.96 30.24
E Class non-distributing share EUR 35.59 30.84 41.49 28.33
| Class distributing (A) UK reporting fund share GBP 22.96 19.42 25.76 18.09
| Class distributing (A) UK reporting fund share USD hedged usb 22.82 19.25 25.07 16.74
| Class non-distributing share EUR 29.85 25.68 34.02 22.89
| Class non-distributing share USD hedged usb 22.51 18.98 24.58 16.42
| Class non-distributing UK reporting fund share GBP 26.16 2213 29.19 -
| Class non-distributing UK reporting fund share GBP hedged GBP 8.96 7.65 - -
SR Class distributing (A) UK reporting fund share GBP 9.01 7.63 10.12 -
SR Class distributing (A) UK reporting fund share USD hedged usb 10.77 9.08 11.83 -
SR Class non-distributing UK reporting fund share GBP 9.05 7.67 10.13 -
SR Class non-distributing UK reporting fund share USD hedged usb 10.82 9.13 11.84 -
X Class distributing (A) UK reporting fund share GBP 34.43 29.03 38.55 27.02
X Class non-distributing share EUR 48.50 41.57 54.67 36.50
Developed Markets Sustainable Equity Fund
Total net assets usb 21,287,097 10,787,561 5,466,824 -
Net asset value per:
A Class non-distributing share Uusb 8.82 8.66 10.86
D Class non-distributing share usD 8.96 8.75 10.89
D Class non-distributing UK reporting fund share GBP 7.37 7.54 7.90
E Class non-distributing share usb 9.53 9.38 11.83
| Class non-distributing share usb 8.99 8.78 10.89
| Class non-distributing UK reporting fund share GBP 741 7.56 7.90
X Class non-distributing UK reporting fund share GBP 7.49 7.62 791
ZI Class non-distributing share usb 9.71 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Dynamic High Income Fund
Total net assets usb 2,949,932,899 3,119,186,697 3,578,551,682 3,273,351,471
Net asset value per:

A Class distributing (R) (M) (G) share AUD hedged AUD 7.18 747 9.55 8.65
A Class distributing (R) (M) (G) share CNH hedged CNH 74.44 78.17 99.53 89.40
A Class distributing (R) (M) (G) share EUR hedged EUR 7.98 8.29 10.59 9.54
A Class distributing (R) (M) (G) share NZD hedged NzZD 7.51 7.80 9.93 8.96
A Class distributing (S) (M) (G) share usD 7.54 7.78 9.86 8.94
A Class distributing (S) (M) (G) share CAD hedged CAD 7.37 7.66 9.77 8.89
A Class distributing (S) (M) (G) share EUR hedged EUR 6.62 6.98 9.04 8.27
A Class distributing (S) (M) (G) share GBP hedged GBP 6.91 7.23 9.26 8.43
A Class distributing (S) (M) (G) share HKD hedged HKD 73.23 76.05 96.93 87.94
A Class distributing (S) (M) (G) share SGD hedged SGD 7.22 7.51 9.57 8.68
A Class non-distributing share usb 10.64 10.58 12.58 10.73
A Class non-distributing share CHF hedged CHF 9.29 9.45 11.47 9.90
A Class non-distributing share SGD hedged SGD 10.20 10.21 12.21 10.42
Al Class distributing (Q) share EUR hedged EUR 7.58 7.95 10.21 9.31
Al Class non-distributing share EUR hedged EUR 9.54 9.68 11.75 10.12
D Class distributing (Q) UK reporting fund share GBP hedged GBP 8.09 8.40 10.59 9.54
D Class distributing (S) (M) (G) share usb 7.85 8.07 10.14 9.13
D Class non-distributing share usb 11.06 10.96 12.93 10.94
D Class non-distributing share CHF hedged CHF 9.63 9.77 1.77 10.08
D Class non-distributing share EUR hedged EUR 9.88 9.99 12.03 10.28
E Class distributing (Q) share EUR hedged EUR 6.94 7.30 9.42 8.63
E Class non-distributing share usb 12.87 12.84 15.33 13.14
E Class non-distributing share EUR hedged EUR 9.16 9.32 11.37 9.83
| Class distributing (S) (M) (G) share usb 8.10 8.32 10.44 9.37
| Class non-distributing share usb 11.27 11.15 13.13 11.09
| Class non-distributing share BRL hedged usb 8.87 8.54 9.36 7.35
| Class non-distributing share EUR hedged EUR 9.98 10.08 12.12 10.34
X Class non-distributing share usb 11.61 11.45 13.37 11.22

Emerging Europe Fund®”

Total net assets EUR 202,202,347 161,213,607 758,920,271 523,130,205

Net asset value per:
A Class distributing (A) share EUR 35.95 28.66 119.50 81.28
A Class distributing (A) UK reporting fund share GBP 36.06 28.75 102.84 73.00
A Class non-distributing share EUR 40.46 32.26 134.49 90.18
A Class non-distributing share SGD hedged SGD 413 3.26 12.97 8.62
C Class non-distributing share EUR 30.19 24.07 100.98 68.56
D Class distributing (A) UK reporting fund share GBP 36.10 28.78 102.56 72.71
D Class non-distributing share EUR 45.96 36.64 152.19 101.29
D Class non-distributing UK reporting fund share GBP hedged GBP 36.55 28.97 115.38 76.68
E Class non-distributing share EUR 36.04 28.73 120.09 80.93
| Class non-distributing share EUR 3.94 3.14 13.02 8.64
X Class distributing (A) UK reporting fund share GBP 36.29 28.92 102.37 72.42
X Class non-distributing share EUR 5.03 4.00 16.53 10.87

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.
(2) Fund suspended, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.

Interim report and unaudited financial statements [31]



Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Emerging Markets Bond Fund
Total net assets
Net asset value per:
A Class distributing (A) share
A Class distributing (D) share
A Class distributing (M) share
A Class distributing (R) (M) (G) share AUD hedged
A Class distributing (R) (M) (G) share NZD hedged
A Class distributing (R) (M) (G) share ZAR hedged
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged
A Class distributing (S) (M) (G) share
A Class distributing (S) (M) (G) share CAD hedged
A Class distributing (S) (M) (G) share GBP hedged
A Class distributing (S) (M) (G) share HKD hedged
A Class non-distributing share
A Class non-distributing share EUR hedged
A Class non-distributing share GBP hedged
Al Class distributing (Q) share EUR hedged
Al Class non-distributing share EUR hedged
C Class distributing (D) share
C Class non-distributing share
D Class distributing (M) share
D Class non-distributing share
D Class non-distributing share EUR hedged
D Class non-distributing UK reporting fund share
E Class distributing (Q) share EUR hedged
E Class non-distributing share
E Class non-distributing share EUR hedged
| Class distributing (A) share
| Class distributing (A) UK reporting fund share EUR hedged
| Class distributing (A) UK reporting fund share GBP hedged
| Class distributing (Q) share EUR hedged
| Class non-distributing share
| Class non-distributing share EUR hedged
| Class non-distributing UK reporting fund share CHF hedged
| Class non-distributing UK reporting fund share GBP hedged
X Class distributing (Q) share CHF hedged
X Class distributing (Q) share EUR hedged
X Class non-distributing share
X Class non-distributing share EUR hedged

Currency 28 February 2023
usb 968,908,353
usD 10.91
usb 7.63
usb 7.87
AUD 6.13
NzD 6.80
ZAR 68.69
CNH 76.66
usb 6.44
CAD 6.73
GBP 6.36
HKD 47.32
usb 16.50
EUR 13.54
GBP 9.91
EUR 717
EUR 8.21
usb 763
usb 13.11
usb 7.89
usb 18.10
EUR 14.39
GBP 14.92
EUR 6.70
usb 15.08
EUR 8.69
usb 7.89
EUR 745
GBP 7.69
EUR 6.88
usb 16.40
EUR 9.81
CHF 8.21
GBP 8.83
CHF 749
EUR 6.63
usb 20.27
EUR 16.48

31 August 2022

912,526,191

10.57
7.55
7.79
6.19
6.86

69.54

78.24
6.45
6.77
6.46

47.70

15.99

13.42
9.73
7.26
8.14
7.55

12.78
7.81

17.50

14.23

15.08
6.78

14.66
8.64
7.62
7.36
7.51
6.97

15.84
9.69
8.12
8.63
7.59
6.72

19.51

16.23

31 August 2021

1,564,148,104

14.06
9.97
10.30
8.38
9.29
93.97
105.78
8.68
9.17
8.76
64.63
20.37
17.46
12.49
9.80
10.59
9.97
16.49
10.32
22.16
18.40
16.08
9.15
18.77
11.30
10.13
10.01
10.09
9.41
20.03
12.51
10.45
10.99
10.22
9.07
24.51
20.81

31 August 2020

1,716,298,656

13.65
9.69
10.01
8.23
9.12
92.03
103.49
8.55
9.06
8.68
63.71
19.17
16.59
11.80
9.59
10.06
9.69
15.71
10.03
20.72
17.38
15.56
8.95
17.74
10.79
9.84
9.82
9.83
9.21
18.70
11.80
9.88
10.31
10.03
8.87
22.74
19.50

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Emerging Markets Corporate Bond Fund

Total net assets usb 845,126,722 808,537,589 1,148,076,472 528,637,403

Net asset value per:
A Class non-distributing share usD 12.22 12.10 14.38 13.68
A Class non-distributing share EUR hedged EUR 10.38 10.46 12.66 12.15
Al Class non-distributing share usb 11.47 11.34 13.48 12.82
D Class distributing (M) UK reporting fund share GBP hedged GBP 8.56 8.73 10.77 10.55
D Class non-distributing share usb 13.20 13.02 15.36 14.51
D Class non-distributing share EUR hedged EUR 9.38 9.42 11.32 10.78
E Class distributing (Q) share EUR hedged EUR 7.81 8.02 10.00 9.85
E Class non-distributing share usb 15.51 15.40 18.38 17.58
E Class non-distributing share EUR hedged EUR 9.84 9.94 12.09 11.66
| Class distributing (A) share EUR hedged EUR 7.84 7.86 9.85 -
| Class distributing (M) UK reporting fund share GBP hedged GBP 8.56 8.73 10.77 10.55
| Class distributing (Q) share EUR hedged EUR 7.97 8.18 10.20 -
| Class non-distributing share usb 13.38 13.18 15.52 14.64
| Class non-distributing share CHF hedged CHF 10.27 10.34 - -
| Class non-distributing share EUR hedged EUR 11.55 11.59 13.90 13.23
SR Class distributing (M) share usb 9.98 - -
SR Class distributing (M) UK reporting fund share GBP hedged GBP 8.07 8.23 10.16
SR Class non-distributing UK reporting fund share GBP 7.31 7.53 747 -
SR Class non-distributing UK reporting fund share EUR hedged EUR 8.53 8.56 10.26 -
X Class non-distributing share usb 1443 14.16 16.56 15.50
X Class non-distributing share JPY hedged JPY 926 932 1,103 1,038

Emerging Markets Equity Income Fund

Total net assets usb 249,694,147 314,381,909 507,438,453 503,592,595

Net asset value per:
A Class distributing (Q) (G) share usD 10.53 10.30 14.47 11.88
A Class distributing (R) (M) (G) share AUD hedged AUD 10.44 10.35 14.78 12.10
A Class distributing (R) (M) (G) share CNH hedged CNH 110.03 110.01 155.92 125.84
A Class distributing (R) (M) (G) share NZD hedged NzD 10.61 10.51 14.94 12.23
A Class distributing (S) (M) (G) share usb 11.31 11.08 15.62 12.76
A Class distributing (S) (M) (G) share CAD hedged CAD 10.45 10.32 14.70 12.06
A Class distributing (S) (M) (G) share EUR hedged EUR 9.18 9.22 13.39 11.07
A Class distributing (S) (M) (G) share GBP hedged GBP 9.94 9.89 14.15 11.65
A Class distributing (S) (M) (G) share HKD hedged HKD 84.30 83.05 117.94 96.37
A Class distributing (S) (M) (G) share SGD hedged SGD 10.42 10.31 14.68 12.03
A Class non-distributing share usb 15.41 14.75 20.06 15.94
A Class non-distributing share EUR hedged EUR 8.99 8.82 12.33 9.93
Al Class distributing (Q) (G) share EUR hedged EUR 7.88 7.90 11.43 9.50
Al Class non-distributing share usb 11.22 10.73 14.60 11.61
D Class distributing (Q) (G) UK reporting fund share GBP 9.47 9.65 11.34 9.56
D Class non-distributing share usb 16.77 16.00 21.59 -
D Class non-distributing share EUR hedged EUR 9.22 9.00 12.49 9.98
D Class non-distributing UK reporting fund share GBP 13.81 13.77 15.66 12.79
E Class distributing (Q) (G) share EUR hedged EUR 8.06 8.10 1.77 9.83
E Class non-distributing share EUR hedged EUR 11.75 11.55 16.23 13.12
| Class non-distributing share usb 11.23 10.69 14.40 11.34
| Class non-distributing share CHF hedged CHF 10.66 10.42 14.29 11.42
X Class distributing (S) (M) (G) share usb 1.1 10.78 14.92 11.95
X Class non-distributing share usb 16.35 15.51 20.73 16.19

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Emerging Markets Fund
Total net assets usb 2,420,417,366 2,246,518,528 3,077,007,312 1,311,439,485
Net asset value per:
A Class distributing (A) share usb 9.12 9.17 13.36 10.79
A Class non-distributing share Usb 3545 35.65 51.62 41.68
A Class non-distributing share EUR hedged EUR 8.17 8.41 12.53 10.25
Al Class non-distributing share usb 11.14 11.19 16.21 13.09
C Class non-distributing share usb 26.46 26.78 39.27 32.10
D Class non-distributing share usb 40.25 40.34 57.97 46.46
D Class non-distributing share EUR hedged EUR 8.36 8.57 12.67 10.28
E Class non-distributing share usb 3143 31.69 46.12 37.43
| Class distributing (A) share usb 10.32 10.32 - -
| Class distributing (Q) UK reporting fund share GBP 8.61 9.13 11.16 9.31
| Class non-distributing share usb 14.05 14.06 20.15 16.11
S| Class non-distributing share usb 721 7.28 - -
X Class non-distributing share usb 15.00 14.96 21.27 16.88
Emerging Markets Impact Bond Fund
Total net assets usb 88,004,238 84,171,455 28,477,453 -
Net asset value per:
A Class non-distributing share usb 8.66 8.61 10.06
D Class non-distributing UK reporting fund share GBP 7.18 7.46 7.31
D Class non-distributing UK reporting fund share EUR hedged EUR 8.42 8.50 10.06
E Class non-distributing share EUR hedged EUR 8.25 8.37 -
| Class non-distributing UK reporting fund share GBP 7.21 747 7.31
| Class non-distributing UK reporting fund share EUR hedged EUR 8.45 8.52 10.07
X Class distributing (S) (M) (G) share usb 9.7 9.78 -
X Class non-distributing share EUR hedged EUR 10.09 10.16 -
X Class non-distributing UK reporting fund share GBP 7.25 7.50 7.31
Z Class non-distributing UK reporting fund share GBP 7.21 747 7.31
ZI Class non-distributing share usb 10.65 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Emerging Markets Local Currency Bond Fund

Total net assets usb 1,641,837,225 1,417,858,380 2,355,309,356 2,413,459,233

Net asset value per:
A Class distributing (A) share usD 11.91 11.48 14.53 14.54
A Class distributing (D) share Usb 293 2.90 3.65 3.65
A Class distributing (M) share UsD 2.94 291 3.67 3.67
A Class distributing (M) share AUD hedged AUD 4.69 4.70 5.98 6.01
A Class distributing (R) (M) (G) share AUD hedged AUD 4.84 4.88 6.30 6.38
A Class distributing (R) (M) (G) share NZD hedged NzD 6.08 6.12 7.86 7.94
A Class distributing (S) (M) (G) share usb 6.10 6.10 7.85 7.99
A Class distributing (S) (M) (G) share CAD hedged CAD 5.91 5.94 767 7.84
A Class distributing (S) (M) (G) share GBP hedged GBP 5.46 5.53 7.18 7.36
A Class distributing (S) (M) (G) share HKD hedged HKD 59.91 60.23 77.97 79.53
A Class distributing (S) (M) (G) share SGD hedged SGD 5.44 5.48 7.09 724
A Class non-distributing share usb 21.38 20.60 24.17 23.74
A Class non-distributing share CHF hedged CHF 6.11 6.03 7.38 7.18
A Class non-distributing share EUR hedged EUR 6.27 6.17 7.58 7.35
A Class non-distributing share PLN hedged PLN 8.79 8.36 9.96 9.63
A Class non-distributing share SEK hedged SEK 74.71 73.31 90.23 87.37
A Class non-distributing share SGD hedged SGD 7.28 7.07 8.54 8.20
Al Class distributing (Q) share usb 8.76 8.66 10.93 10.91
Al Class non-distributing share usb 10.34 9.96 11.98 11.48
C Class distributing (D) share usb 293 2.89 3.65 3.65
C Class non-distributing share usb 17.49 16.96 20.64 20.04
D Class distributing (A) share usb 11.95 11.49 14.55 14.56
D Class distributing (M) share usb 12.17 12.04 15.17 15.17
D Class distributing (M) share AUD hedged AUD 4.68 4.70 5.98 6.01
D Class distributing (M) UK reporting fund share GBP hedged GBP 4.96 4.96 6.31 6.34
D Class distributing (Q) UK reporting fund share GBP 715 7.39 7.85 8.11
D Class non-distributing share usb 23.08 2219 26.54 25.31
D Class non-distributing share CHF hedged CHF 7.44 7.31 8.92 8.63
D Class non-distributing share EUR hedged EUR 6.51 6.39 7.81 7.54
D Class non-distributing share PLN hedged PLN 9.26 8.79 10.41 10.02
D Class non-distributing share SGD hedged SGD 7.68 7.44 8.94 8.55
D Class non-distributing UK reporting fund share GBP hedged GBP 12.56 12.21 14.74 14.13
E Class distributing (Q) share EUR hedged EUR 458 4.62 5.96 6.02
E Class non-distributing share usb 19.73 19.06 23.03 22.18
E Class non-distributing share EUR hedged EUR 5.88 5.80 7.16 6.98
| Class distributing (M) UK reporting fund share GBP hedged GBP 493 4.95 6.34 6.37
| Class distributing (Q) share usb 7.32 7.23 9.13 9.1
| Class non-distributing share usb 23.23 22.31 26.64 25.38
| Class non-distributing share EUR hedged EUR 6.75 6.62 8.08 7.78
S Class distributing (M) UK reporting fund share GBP hedged GBP 7.51 7.52 9.57 9.62
SR Class distributing (M) UK reporting fund share GBP 6.60 6.83 7.25 -
SR Class distributing (M) UK reporting fund share GBP hedged GBP 7.83 7.84 9.97 -
SR Class non-distributing UK reporting fund share GBP 7.30 733 7.38 -
SR Class non-distributing UK reporting fund share EUR hedged EUR 8.45 8.29 10.13 -
X Class distributing (Q) share GBP hedged GBP 7.27 727 9.27 9.30
X Class non-distributing share usb 6.65 6.38 7.58 7.18
X Class non-distributing share GBP hedged GBP 8.88 8.60 10.32 9.83

Emerging Markets Sustainable Equity Fund

Total net assets usb 53,252,279 53,883,168 4,894,212 -

Net asset value per:
A Class non-distributing share usb 7.28 6.95 9.74
D Class non-distributing share usb 7.38 7.01 9.75
D Class non-distributing UK reporting fund share GBP 6.09 6.05" 7.07
E Class non-distributing share usb 8.78 8.39" 11.81
| Class non-distributing UK reporting fund share GBP 6.11 6.06" 7.08
X Class non-distributing share usb 7.50 7.09" -
X Class non-distributing share NZD hedged NzZD 9.78 9.36" -
X Class non-distributing UK reporting fund share GBP 6.18 6.12" 7.09
ZI Class non-distributing share usb 9.26 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.
* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

ESG Flex Choice Cautious Fund

Total net assets usD 11,686,912 11,971,283 - -

Net asset value per:
A Class distributing (S) (M) (G) share usD 8.83 9.10 -
A Class distributing (S) (M) (G) share AUD hedged AUD 9.07 945 -
A Class distributing (S) (M) (G) share CAD hedged CAD 9.44 9.76 -
A Class distributing (S) (M) (G) share CNH hedged CNH 91.20 95.25 -
A Class distributing (S) (M) (G) share GBP hedged GBP 9.37 9.75 -
A Class distributing (S) (M) (G) share HKD hedged HKD 87.34 90.49 -
A Class distributing (T) share usb 8.51 8.86 -
A Class distributing (T) share AUD hedged AUD 8.61 9.08 -
A Class distributing (T) share CAD hedged CAD 9.36 9.79 -
A Class distributing (T) share CNH hedged CNH 86.77 91.54 -
A Class distributing (T) share GBP hedged GBP 9.32 9.79 -
A Class distributing (T) share HKD hedged HKD 84.22 88.15 -
A Class non-distributing share usb 8.73 8.92 -
A Class non-distributing share AUD hedged AUD 9.12 9.41 -
A Class non-distributing share CAD hedged CAD 9.53 9.77 -
A Class non-distributing share CNH hedged CNH 91.56 94.80 -
A Class non-distributing share GBP hedged GBP 9.46 9.76 -
A Class non-distributing share HKD hedged HKD 87.59 90.01 -
D Class non-distributing share usb 8.78 8.96 -
| Class non-distributing share usb 8.79 8.96 -
X Class non-distributing share usb 8.83 8.99 -

ESG Flex Choice Growth Fund

Total net assets usb 13,322,925 14,275,652 - -

Net asset value per:
A Class distributing (S) (M) (G) share UusD 9.02 8.96 -
A Class distributing (S) (M) (G) share AUD hedged AUD 9.26 9.34 -
A Class distributing (S) (M) (G) share CAD hedged CAD 9.62 9.62 -
A Class distributing (S) (M) (G) share CNH hedged CNH 93.61 94.39 -
A Class distributing (S) (M) (G) share GBP hedged GBP 9.64 9.73 -
A Class distributing (S) (M) (G) share HKD hedged HKD 89.32 89.22 -
A Class distributing (T) share usb 8.25 8.36 -
A Class distributing (T) share AUD hedged AUD 8.51 8.79 -
A Class distributing (T) share CAD hedged CAD 9.49 9.70 -
A Class distributing (T) share CNH hedged CNH 86.36 88.99 -
A Class distributing (T) share GBP hedged GBP 9.43 9.69 -
A Class distributing (T) share HKD hedged HKD 81.68 83.18 -
A Class non-distributing share usb 8.71 8.60 -
A Class non-distributing share AUD hedged AUD 9.27 9.29 -
A Class non-distributing share CAD hedged CAD 9.69 9.63 -
A Class non-distributing share CNH hedged CNH 93.72 93.95 -
A Class non-distributing share GBP hedged GBP 9.59 9.61 -
A Class non-distributing share HKD hedged HKD 86.43 85.85 -
D Class non-distributing share usb 8.76 8.63 -
| Class non-distributing share usb 8.77 8.64 -
X Class non-distributing share usb 8.81 8.66 -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

ESG Flex Choice Moderate Fund
Total net assets usD 11,973,197 13,979,090 - -
Net asset value per:

A Class distributing (S) (M) (G) share usD 8.95 9.02 -
A Class distributing (S) (M) (G) share AUD hedged AUD 9.19 9.39 -
A Class distributing (S) (M) (G) share CAD hedged CAD 9.54 9.66 -
A Class distributing (S) (M) (G) share CNH hedged CNH 92.80 94.80 -
A Class distributing (S) (M) (G) share GBP hedged GBP 9.55 9.75 -
A Class distributing (S) (M) (G) share HKD hedged HKD 88.63 89.79 -
A Class distributing (T) share usb 8.33 8.52 -
A Class distributing (T) share AUD hedged AUD 8.54 8.90 -
A Class distributing (T) share CAD hedged CAD 943 9.73 -
A Class distributing (T) share CNH hedged CNH 86.46 89.95 -
A Class distributing (T) share GBP hedged GBP 9.37 9.72 -
A Class distributing (T) share HKD hedged HKD 82.53 84.93 -
A Class non-distributing share usb 8.71 8.72 -
A Class non-distributing share AUD hedged AUD 9.21 9.35 -
A Class non-distributing share CAD hedged CAD 9.61 9.67 -
A Class non-distributing share CNH hedged CNH 92.96 94.34 -
A Class non-distributing share GBP hedged GBP 9.52 9.66 -
A Class non-distributing share HKD hedged HKD 86.80 87.36 -
D Class non-distributing share usb 8.76 8.75 -
| Class non-distributing share usb 8.77 8.76 -
X Class non-distributing share usb 8.81 8.78 -
ESG Global Conservative Income Fund
Total net assets EUR 469,598,064 644,684,234 648,012,670 499,639,963
Net asset value per:
A Class distributing (A) (G) share EUR 8.55 8.74 10.04 9.72
A Class distributing (Y) (Q) (G) share EUR 8.51 8.88 10.18 9.85
A Class non-distributing share EUR 9.91 10.12 11.19 10.46
Al Class distributing (Q) (G) share EUR 8.58 8.95 10.25 9.92
Al Class non-distributing share EUR 9.83 10.04 11.10 10.38
D Class distributing (A) (G) share EUR 8.76 8.92 10.20 9.82
D Class distributing (Y) (Q) (G) share EUR 8.69 9.04 10.31 9.92
D Class non-distributing share EUR 10.15 10.34 11.37 10.58
E Class distributing (Q) (G) share EUR 8.26 8.64 9.94 9.66
E Class distributing (S) (M) (G) share EUR 8.66 9.03 10.35 9.99
E Class distributing (Y) (Q) (G) share EUR 8.34 8.72 10.04 9.76
E Class non-distributing share EUR 9.71 9.94 11.04 10.38
| Class distributing (Y) (Q) (G) share EUR 8.77 9.12 10.36 9.95
| Class non-distributing share EUR 10.27 1045 11.47 10.65
X Class non-distributing share EUR 10.48 10.64 11.62 10.74
ESG Global Multi-Asset Income Fund
Total net assets usb 160,008,925 158,055,424 - -
Net asset value per:
A Class distributing (M) (G) share UsD 9.67 9.94 -
A Class distributing (S) (M) (G) share usb 8.65 8.91 -
A Class distributing (S) (M) (G) share EUR hedged EUR 8.37 8.78 -
A Class distributing (S) (M) (G) share HKD hedged HKD 85.65 88.65 -
A Class distributing (S) (M) (G) share SGD hedged SGD 8.60 8.89 -
A Class non-distributing share UsD 9.1 9.15 -
D Class non-distributing share usb 9.21 9.20 -
E Class distributing (Q) (G) share EUR hedged EUR 8.40 8.83 -
E Class non-distributing share EUR hedged EUR 8.77 9.00 -
X Class distributing (Q) (G) share GBP hedged GBP 8.75 9.03 -
X Class non-distributing share Usb 9.28 9.25 -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

ESG Multi-Asset Fund

Currency 28 February 2023 31 August 2022

31 August 2021

31 August 2020

Total net assets EUR 6,544,809,293 6,719,550,491 3,576,244,828 1,116,352,944
Net asset value per:
A Class distributing (A) share EUR 10.14 10.78 11.21 -
A Class distributing (R) (M) (G) share SGD hedged SGD 10.56 11.26 1.77 10.46
A Class distributing (R) (M) (G) share USD hedged usD 10.67 11.33 11.83 10.52
A Class distributing (T) share CNH hedged CNH 88.47 95.76 -
A Class distributing (T) share SGD hedged SGD 8.90 9.55 -
A Class distributing (T) share USD hedged usb 8.96 9.56 - -
A Class non-distributing share EUR 17.90 19.02 19.79 17.31
A Class non-distributing share AUD hedged AUD 10.29 10.88 11.26 -
A Class non-distributing share SGD hedged SGD 11.42 12.01 12.34 10.73
A Class non-distributing share USD hedged usb 48.14 50.38 51.70 44.93
A Class non-distributing share ZAR hedged ZAR 114.34 118.36 116.47 -
Al Class non-distributing share EUR 11.59 12.32 12.81 1.21
C Class non-distributing share EUR 14.50 15.51 16.34 14.47
C Class non-distributing share USD hedged usb 35.68 37.57 39.04 34.36
D Class non-distributing share EUR 19.59 20.76 2148 18.69
D Class non-distributing share USD hedged usb 51.58 53.83 54.94 47.49
E Class non-distributing share EUR 15.88 16.93 17.70 15.56
E Class non-distributing share USD hedged usb 42.711 44.80 46.21 40.36
| Class non-distributing share EUR 12.48 13.21 13.64 11.84
| Class non-distributing share BRL hedged EUR 13.65 14.72 11.76 -
| Class non-distributing share USD hedged usb 9.76 10.17 10.36 -
ESG Systematic Multi Allocation Credit Fund
Total net assets usb 78,603,117 81,153,606 129,153,843 -
Net asset value per:
A Class non-distributing share UusD 8.56 8.48 10.14
Al Class non-distributing share EUR hedged EUR 8.14 8.22" -
D Class non-distributing share EUR hedged EUR 8.18 8.24" -
E Class non-distributing share EUR hedged EUR 8.08 8.18" -
| Class non-distributing share usb 8.63 8.53 10.15
| Class non-distributing share AUD hedged AUD 8.46 8.46° 10.15
| Class non-distributing share EUR hedged EUR 8.31 8.37" 10.14
X Class non-distributing share usD 8.66 8.55" 10.16
X Class non-distributing share AUD hedged AUD 8.49 8.48 10.15
X Class non-distributing share EUR hedged EUR 8.34 8.39" 10.14

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of

the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.
* Dilution adjustment included, see Note 2(g), for further details.
G)Fund name changed during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Euro Bond Fund

Total net assets EUR 2,946,881,874 3,192,055,061 4,309,425,814 5,127,226,706

Net asset value per:
A Class distributing (A) share EUR 22.65 23.68 271.97 27.85
A Class distributing (A) UK reporting fund share GBP 19.92 20.48 24.08 25.02
A Class distributing (D) share EUR 16.85 17.68 20.88 20.79
A Class distributing (M) share EUR 16.84 17.67 20.87 20.78
A Class non-distributing share EUR 25.01 26.15 30.89 30.75
A Class non-distributing share JPY hedged JPY 868 916 1,083 1,075
A Class non-distributing share PLN hedged PLN 99.59 100.84 114.65 113.62
A Class non-distributing share USD hedged usb 11.98 12.33 14.38 14.22
Al Class non-distributing share EUR 8.53 8.92 10.54 10.49
C Class non-distributing share EUR 18.39 19.35 23.14 23.33
D Class distributing (A) share EUR 10.08 10.52 12.42 12.34
D Class distributing (A) UK reporting fund share GBP 20.07 20.60 24.22 25.10
D Class distributing (A) UK reporting fund share GBP hedged GBP 9.44 9.80 11.45 11.31
D Class distributing (M) share EUR 16.93 17.76 20.97 20.83
D Class non-distributing share EUR 26.45 27.61 32.50 32.24
D Class non-distributing share CHF hedged CHF 10.05 10.55 12.47 12.41
D Class non-distributing share USD hedged usb 1243 12.77 14.83 14.61
E Class distributing (Q) share EUR 20.69 21.69 2575 25.77
E Class non-distributing share EUR 2217 23.24 27.59 27.61
| Class distributing (A) UK reporting fund share GBP 7.60 7.79 9.16 9.50
| Class distributing (A) UK reporting fund share GBP hedged GBP 9.47 9.82 11.47 11.33
| Class distributing (A) UK reporting fund share USD hedged usb 9.53 9.78 11.41 11.25
| Class non-distributing share EUR 12.75 13.30 15.63 15.48
| Class non-distributing share CHF hedged CHF 8.97 9.41 1.1 11.04
| Class non-distributing share JPY hedged JPY 893 939 1,105 1,092
| Class non-distributing share USD hedged usb 10.60 10.88 12.62 1242
S Class distributing (A) share EUR 8.70 9.08 10.72 10.65
SR Class non-distributing UK reporting fund share GBP 7.19 7.37 8.63 -
SR Class non-distributing UK reporting fund share USD hedged usb 8.46 8.68 10.08 -
X Class non-distributing share EUR 28.87 30.06 35.18 34.72

Euro Corporate Bond Fund

Total net assets EUR 2,744,686,305 2,555,209,490 3,289,055,637 3,483,533,784

Net asset value per:
A Class distributing (D) share EUR 12.03° 12.29 14.40 14.09
A Class distributing (M) share EUR 11.81° 12.07 14.14 13.83
A Class non-distributing share EUR 15.03" 15.27 17.84 17.42
A Class non-distributing share CHF hedged CHF 8.96" 9.15 10.73 10.51
A Class non-distributing share GBP hedged GBP 9.76" 9.85 11.39 11.07
A Class non-distributing share SEK hedged SEK 92.00° 93.41 108.90 106.11
A Class non-distributing share USD hedged usb 10.54 10.55 12.15 11.78
Al Class non-distributing share EUR 8.92" 9.06 10.59 10.34
C Class non-distributing share EUR 11.75" 12.02 14.22 14.06
D Class distributing (M) share EUR 11.81° 12.07 14.15 13.84
D Class non-distributing share EUR 15.92° 16.15 18.79 18.27
D Class non-distributing share CHF hedged CHF 9.21" 9.39 10.96 10.70
D Class non-distributing share GBP hedged GBP 10.00° 10.08 11.61 11.23
D Class non-distributing share USD hedged usb 10.81° 10.79 12.39 11.96
E Class distributing (Q) share EUR 1255 12.79 15.01 14.74
E Class non-distributing share EUR 13.62" 13.87 16.29 15.99
| Class distributing (Q) share EUR 9.02° 9.21 10.78 10.55
| Class non-distributing share EUR 10.09° 10.22 11.87 11.53
| Class non-distributing share CHF hedged CHF 9.32° 9.49 11.06 10.78
| Class non-distributing share GBP hedged GBP 10.11° 10.18 1.71 11.31
| Class non-distributing share JPY hedged JPY 906" 926 1,075 1,041
X Class distributing (Q) share EUR 8.90° 9.09 10.64 10.40
X Class non-distributing share EUR 17.26° 17.45 20.19 19.53

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Euro Reserve Fund

Currency 28 February 2023 31 August 2022 31 August 2021

31 August 2020

Total net assets EUR 122,259,547 121,337,594 97,877,530 120,404,066

Net asset value per:
A Class non-distributing share EUR 71.62 71.34 71.83 72.32
C Class non-distributing share EUR 68.52 68.26 68.72 69.19
D Class non-distributing share EUR 7217 71.82 72.31 72.80
E Class non-distributing share EUR 67.71 67.52 68.15 68.79
X Class non-distributing share EUR 9.76 9.70 9.76 9.82

Euro Short Duration Bond Fund

Total net assets EUR 4,333,142,481 5,402,466,533 8,327,818,672 9,428,076,631

Net asset value per:
A Class distributing (A) UK reporting fund share GBP 12.16 12.06 12.69 13.28
A Class distributing (A) UK reporting fund share GBP hedged GBP 10.68 10.69 11.18 11.16
A Class distributing (A) UK reporting fund share USD hedged usb 11.40 11.33 11.83 1.77
A Class distributing (D) share EUR 11.34 11.46 12.12 12.15
A Class distributing (M) share EUR 11.35 1147 12.13 1217
A Class non-distributing share EUR 14.79 14.90 15.76 15.80
A Class non-distributing share CHF hedged CHF 9.83 9.97 10.57 10.63
A Class non-distributing share USD hedged usb 12.15 12.08 12.61 12.54
Al Class non-distributing share EUR 9.35 9.43 9.97 10.00
C Class non-distributing share EUR 10.95 11.10 11.89 12.07
D Class distributing (A) UK reporting fund share GBP 12.36 12.24 12.84 13.39
D Class distributing (A) UK reporting fund share GBP hedged GBP 10.90 10.89 11.36 11.29
D Class distributing (A) UK reporting fund share USD hedged usb 11.13 11.04 11.49 11.39
D Class distributing (M) UK reporting fund share GBP 10.10 10.03 10.53 10.98
D Class distributing (M) UK reporting fund share GBP hedged GBP 9.90 9.93 10.36 10.30
D Class non-distributing share EUR 15.59 15.69 16.53 16.52
D Class non-distributing share CHF hedged CHF 10.20 10.32 10.91 10.94
D Class non-distributing share USD hedged usb 10.95 10.86 11.30 11.21
E Class non-distributing share EUR 13.20 13.34 14.18 14.29
| Class distributing (Q) share EUR 15.42 15.55 16.37 16.34
| Class non-distributing share EUR 15.61 15.70 16.53 16.50
| Class non-distributing share CHF hedged CHF 9.34 9.45 9.98 9.99
| Class non-distributing share USD hedged usb 10.80 10.71 11.14 11.03
Sl Class non-distributing share EUR 9.56 9.61 10.11 10.08
Sl Class non-distributing share USD hedged usb 10.22 10.14 10.52 10.41
X Class non-distributing share EUR 16.51 16.57 17.38 17.28

Euro-Markets Fund
Total net assets
Net asset value per:
A Class distributing (A) share
A Class distributing (A) UK reporting fund share
A Class non-distributing share
A Class non-distributing share CHF hedged
A Class non-distributing share GBP hedged
A Class non-distributing share HKD hedged
A Class non-distributing share SGD hedged
A Class non-distributing share USD hedged
Al Class non-distributing share
C Class non-distributing share
D Class distributing (A) share
D Class distributing (A) UK reporting fund share
D Class non-distributing share
D Class non-distributing share USD hedged
D Class non-distributing UK reporting fund share
D Class non-distributing UK reporting fund share CHF hedged
E Class non-distributing share
| Class distributing (A) share
| Class non-distributing share
S Class distributing (A) share
S Class non-distributing share
X Class non-distributing share

EUR 1,356,171,591 1,301,315,661 1,888,937,995

EUR 33.40 28.85 35.32
GBP 31.50 26.77 32.62
EUR 38.62 33.36 40.78
CHF 23.06 19.98 24.38
GBP 18.14 15.55 18.85
HKD 146.66 12473 149.75
SGD 2791 23.83 28.71
usb 20.69 17.50 20.90
EUR 13.55 1.70 14.31
EUR 28.76 25.00 30.94
EUR 33.86 29.14 35.71
GBP 29.68 2513 30.65
EUR 43.90 37.79 45.85
usb 19.36 16.31 19.34
GBP 38.48 32.57 39.34
CHF 20.64 17.82 21.57
EUR 34.37 29.77 36.57
EUR 15.56 13.38 16.40
EUR 4419 37.99 45.97
EUR 12.68 10.91 13.37
EUR 13.28 11.43 13.84
EUR 48.47 41.51 49.86

1,497,602,023

26.47
25,51
30.56
18.32
14.09
111.42
21.38
15.54
10.72
23.48
26.61
23.83
341
14.27
30.54
16.09
27.55
12.22
34.11
9.96
10.28
36.69

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

European Equity Income Fund
Total net assets
Net asset value per:

Currency 28 February 2023

31 August 2022 31 August 2021 31 August 2020

EUR 1,751,933,910 1,788,035,472 2,149,181,806 1,647,519,525

A Class distributing (A) (G) share EUR 15.91 14.49 16.57 13.81
A Class distributing (Q) (G) share EUR 15.01 13.78 15.86 13.22
A Class distributing (Q) (G) share USD hedged usb 23.40 21.09 23.81 19.71
A Class distributing (R) (M) (G) share AUD hedged AUD 11.45 10.62 12.06 10.07
A Class distributing (R) (M) (G) share CAD hedged CAD 9.32 8.63 9.77 8.23
A Class distributing (R) (M) (G) share CNH hedged CNH 99.18 92.71 104.70 86.78
A Class distributing (R) (M) (G) share NZD hedged NzD 9.30 8.64 9.76 8.17
A Class distributing (R) (M) (G) share USD hedged usb 10.37 9.56 10.75 8.94
A Class distributing (S) (M) (G) share EUR 11.10 10.34 11.80 9.84
A Class distributing (S) (M) (G) share GBP hedged GBP 14.38 13.31 15.03 12.47
A Class distributing (S) (M) (G) share HKD hedged HKD 199.20 183.15 206.24 170.82
A Class distributing (S) (M) (G) share SGD hedged SGD 12.49 11.50 12.94 10.71
A Class distributing (S) (M) (G) share USD hedged usb 13.00 11.89 13.32 11.02
A Class non-distributing share EUR 24.77 22.56 24.74 19.90
A Class non-distributing share USD hedged usb 17.72 15.85 17.07 13.63
A Class non-distributing UK reporting fund share GBP 21.71 19.44 21.23 17.81
Al Class distributing (Q) (G) share EUR 11.37 10.43 12.00 10.01
Al Class non-distributing share EUR 13.19 12.02 13.18 10.60
D Class distributing (A) (G) share EUR 15.12 13.72 15.58 12.88
D Class distributing (A) (G) UK reporting fund share GBP 13.25 11.83 13.36 11.53
D Class distributing (Q) (G) UK reporting fund share GBP 13.15 11.83 1345 11.61
D Class distributing (Q) (G) UK reporting fund share GBP hedged GBP 14.05 12.76 14.44 11.92
D Class distributing (S) (M) (G) share SGD hedged SGD 9.95 9.12 10.18 -
D Class distributing (S) (M) (G) share USD hedged usb 11.10 10.11 11.24 9.23
D Class non-distributing share EUR 26.93 24.44 26.60 21.23
D Class non-distributing UK reporting fund share GBP 23.59 21.06 22.82 19.01
D Class non-distributing UK reporting fund share USD hedged usb 16.01 14.27 15.25 12.09
E Class distributing (Q) (G) share EUR 14.20 13.07 15.11 12.66
E Class non-distributing share EUR 23.37 21.34 23.52 19.00
| Class distributing (A) (G) share EUR 15.32 13.89 15.72 12.96
| Class non-distributing share EUR 14.01 12.70 13.79 10.97
| Class non-distributing UK reporting fund share GBP 12.27 10.94 11.83 -
SR Class distributing (A) (G) UK reporting fund share GBP 9.07 8.08 9.12 -
SR Class non-distributing UK reporting fund share GBP 9.62 8.58 9.29 -
X Class distributing (Q) (G) UK reporting fund share GBP 14.45 12.94 14.56 12.44
X Class non-distributing share EUR 18.12 16.37 17.64 13.93

European Focus Fund

Total net assets EUR 335,471,125 326,098,002 452,090,412 327,560,183

Net asset value per:
A Class non-distributing share EUR 33.56 29.70 38.77 27.43
A Class non-distributing share SGD hedged SGD 26.68 23.34 30.03 211
A Class non-distributing share USD hedged usb 19.91 17.27 22.05 15.49
Al Class non-distributing share EUR 14.85 13.15 17.16 12.15
C Class non-distributing share EUR 2743 2443 32.29 2313
D Class non-distributing share EUR 37.47 33.05 42.80 30.05
D Class non-distributing UK reporting fund share GBP 32.83 2847 36.72 26.90
E Class non-distributing share EUR 30.97 27.49 36.05 25.63
| Class non-distributing share EUR 38.03 33.49 43.27 30.30

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

European Fund

Total net assets EUR 1,274,760,168 1,220,902,141 1,866,977,485 1,109,565,626

Net asset value per:
A Class distributing (A) share EUR 155.11 137.36 178.61 126.21
A Class distributing (A) UK reporting fund share GBP 136.57 118.94 153.96 113.54
A Class non-distributing share EUR 166.83 147.74 192.10 135.74
A Class non-distributing share AUD hedged AUD 18.11 15.93 20.62 14.50
A Class non-distributing share CAD hedged CAD 17.73 15.48 19.87 13.99
A Class non-distributing share CNH hedged CNH 169.77 149.33 187.39 128.92
A Class non-distributing share GBP hedged GBP 16.72 14.70 18.96 13.35
A Class non-distributing share HKD hedged HKD 25.94 22.63 28.94 20.31
A Class non-distributing share NZD hedged NzZD 18.94 16.62 2145 15.09
A Class non-distributing share SGD hedged SGD 19.99 17.51 2244 15.76
A Class non-distributing share USD hedged usb 27.10 23.52 29.91 20.98
C Class non-distributing share EUR 123.13 109.71 144.46 103.36
D Class distributing (A) UK reporting fund share GBP 139.71 121.23 156.11 114.26
D Class non-distributing share EUR 189.71 167.39 216.02 151.51
D Class non-distributing share USD hedged usb 25.81 22.31 2817 19.62
D Class non-distributing UK reporting fund share GBP 166.25 144.26 185.32 135.65
E Class non-distributing share EUR 148.11 131.49 171.83 122.03
| Class non-distributing share EUR 191.86 169.06 217.62 152.23
| Class non-distributing share USD hedged usb 20.72 17.89 22.53 15.64
S Class non-distributing share EUR 15.35 13.54 17.44 12.21
X Class non-distributing share EUR 210.69 184.96 236.31 164.07

European High Yield Bond Fund

Total net assets EUR 325,003,644 301,180,428 363,644,142 137,981,997

Net asset value per:
A Class non-distributing share EUR 11.61 11.23 12.86 11.76
A Class non-distributing share CHF hedged CHF 11.23 10.91 12.52 11.48
A Class non-distributing share SEK hedged SEK 115.25 111.35 127.61 116.44
D Class distributing (A) share EUR 9.19 8.86 10.54 9.94
D Class distributing (A) UK reporting fund share GBP hedged GBP 9.66 9.26 10.91 10.25
D Class non-distributing share EUR 12.10 11.67 13.32 1212
E Class distributing (Q) share EUR 9.04 8.93 10.56 9.99
E Class non-distributing share EUR 11.20 10.85 12.49 11.48
X Class non-distributing share EUR 12.79 12.29 13.92 12.58
Z Class non-distributing share EUR 9.94 9.57 10.88 9.88
Z Class non-distributing share USD hedged usb 943 8.93 -

European Special Situations Fund

Total net assets EUR 1,207,385,587 1,127,016,712 1,667,223,264 1,219,151,426

Net asset value per:
A Class distributing (A) share EUR 9.48 8.47 11.16 -
A Class non-distributing share EUR 57.43 51.36 67.59 50.33
A Class non-distributing share AUD hedged AUD 21.09 18.74 24.56 18.20
A Class non-distributing share CAD hedged CAD 20.64 18.21 23.67 17.55
A Class non-distributing share CNH hedged CNH 500.93 445.08 566.44 410.10
A Class non-distributing share GBP hedged GBP 19.32 17.16 22.39 16.61
A Class non-distributing share HKD hedged HKD 154.81 136.40 176.53 130.62
A Class non-distributing share USD hedged usb 23.90 20.94 26.97 19.94
C Class non-distributing share EUR 4512 40.60 54.11 40.79
D Class non-distributing share EUR 65.28 58.17 75.98 56.15
D Class non-distributing share USD hedged usb 23.04 20.11 25.71 18.86
E Class non-distributing share EUR 5243 47.00 62.17 46.52
| Class distributing (A) share EUR 12.26 10.91 14.28 10.52
| Class non-distributing share EUR 17.69 15.74 20.50 15.11
X Class non-distributing share EUR 17.75 15.74 20.35 14.89

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
European Sustainable Equity Fund
Total net assets EUR 5,386,056 4,831,817 5,724,517 -
Net asset value per:
A Class non-distributing share EUR 9.79 9.12 11.27
Al Class non-distributing share EUR 8.76 8.15 10.08
D Class non-distributing UK reporting fund share GBP 8.70 7.94 9.68
E Class non-distributing share EUR 8.69 8.11 10.07
| Class non-distributing UK reporting fund share GBP 8.74 7.95 9.69
X Class non-distributing UK reporting fund share GBP 8.84 8.02 9.70
ZI Class non-distributing share EUR 10.15 - -
European Value Fund
Total net assets EUR 880,447,794 773,465,607 959,233,726 565,454,831
Net asset value per:
A Class distributing (A) share EUR 64.50 55.17 60.01 46.57
A Class distributing (A) UK reporting fund share GBP 60.38 50.79 55.00 44.54
A Class non-distributing share EUR 88.63 75.80 80.77 61.94
A Class non-distributing share AUD hedged AUD 17.07 14.48 15.31 1.71
A Class non-distributing share CNH hedged CNH 177.52 150.46 154.76 115.44
A Class non-distributing share HKD hedged HKD 168.83 142.50 149.51 113.75
A Class non-distributing share USD hedged usb 17.64 14.81 15.46 11.76
C Class non-distributing share EUR 62.81 54.05 58.33 4529
D Class distributing (A) UK reporting fund share GBP 60.59 50.77 55.01 44.52
D Class non-distributing share EUR 99.39 84.68 89.57 68.17
D Class non-distributing share USD hedged usb 19.17 16.03 16.61 12.53
E Class non-distributing share EUR 80.29 68.84 73.73 56.82
| Class non-distributing share EUR 21.20 18.04 19.03 14.45
S Class distributing (A) share EUR 11.79 10.04 10.93 8.47
X Class non-distributing share EUR 14.52 12.31 12.89 9.7
FinTech Fund
Total net assets usb 295,635,329 415,642,180 857,029,862 120,341,823
Net asset value per:
A Class distributing (A) UK reporting fund share GBP 437 488 7.21 -
A Class non-distributing share usD 10.48 11.21 19.69 13.71
A Class non-distributing share EUR hedged EUR 9.17 10.06 18.34 12.90
A Class non-distributing share SGD hedged SGD 9.96 10.74 19.13 13.36
Al Class non-distributing share usb 11.51 12.32 21.62 15.06
C Class non-distributing UK reporting fund share GBP 428 4.82 7.21 -
D Class non-distributing share usb 10.87 11.58 20.18 13.94
D Class non-distributing share EUR hedged EUR 9.51 10.40 18.79 13.11
D Class non-distributing UK reporting fund share GBP 8.95 9.98 14.64 10.46
D Class non-distributing UK reporting fund share GBP hedged GBP 9.80 10.65 18.97 13.20
E Class non-distributing share usb 1317 14.12 24.92 17.44
E Class non-distributing share EUR hedged EUR 8.96 9.86 18.05 12.76
| Class distributing (A) UK reporting fund share GBP 4.44 4.94 7.23 -
| Class non-distributing share usb 11.00 11.70 20.33 14.01
| Class non-distributing share EUR hedged EUR 10.96 11.96 21.57 15.01
X Class non-distributing share usb 11.34 12.03 20.75 14.20
Z Class non-distributing UK reporting fund share GBP 9.08 10.10 14.77 10.53

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Fixed Income Global Opportunities Fund
Total net assets usb 7,769,401,412 8,997,090,506 10,990,274,596 9,746,939,332
Net asset value per:
A Class distributing (A) share usD 9.58 9.65 10.43 10.20
A Class distributing (A) share EUR hedged EUR 8.45 8.64 9.48 9.37
A Class distributing (D) share UsD 9.62 9.81 10.59 10.37
A Class distributing (M) share usb 9.61 9.80 10.58 10.36
A Class distributing (Q) share usb 9.65 9.82 10.60 10.38
A Class distributing (Q) share EUR hedged EUR 6.16 6.37 6.98 6.89
A Class distributing (Q) share SGD hedged SGD 13.68 13.97 15.10 14.78
A Class distributing (R) (M) (G) share AUD hedged AUD 8.26 8.49 9.35 9.28
A Class distributing (R) (M) (G) share CNH hedged CNH 86.44 89.54 98.44 96.85
A Class distributing (S) (M) (G) share usb 10.95 1118 12.27 12.21
A Class distributing (S) (M) (G) share HKD hedged HKD 81.53 83.78 92.45 92.03
A Class non-distributing share usb 14.71 14.81 15.79 15.22
A Class non-distributing share CHF hedged CHF 9.34 9.59 10.39 10.13
A Class non-distributing share EUR hedged EUR 9.43 9.64 10.43 10.15
A Class non-distributing share JPY hedged JPY 993 1,023 1,103 1,068
A Class non-distributing share PLN hedged PLN 16.41 16.22 16.91 16.37
A Class non-distributing share SEK hedged SEK 97.15 99.10 106.80 103.69
A Class non-distributing share SGD hedged SGD 20.87 21.10 22.52 21.72
A Class non-distributing UK reporting fund share GBP hedged GBP 10.22 10.36 11.09 10.72
Al Class non-distributing share usb 11.67 11.76 12.53 12.09
Al Class non-distributing share EUR hedged EUR 9.61 9.83 10.63 10.35
C Class distributing (D) share usb 9.62 9.80 10.59 10.37
C Class distributing (Q) share usb 9.61 9.77 10.55 10.32
C Class non-distributing share usb 12.04 12.20 13.17 12.86
D Class distributing (A) share usb 13.00 13.06 14.11 13.82
D Class distributing (A) share CAD hedged CAD 9.31 9.37 10.15 9.95
D Class distributing (A) share EUR hedged EUR 8.47 8.64 9.48 9.36
D Class distributing (A) UK reporting fund share GBP hedged GBP 4.41 4.46 4.84 4.75
D Class distributing (Q) share usb 10.15 10.33 11.15 10.91
D Class distributing (Q) share CHF hedged CHF 8.31 8.63 9.47 9.38
D Class distributing (Q) share EUR hedged EUR 6.18 6.39 7.00 6.91
D Class non-distributing share usb 15.47 15.54 16.48 15.81
D Class non-distributing share CHF hedged CHF 10.19 10.45 11.26 10.93
D Class non-distributing share EUR hedged EUR 10.17 10.37 1117 10.81
D Class non-distributing share GBP hedged GBP 11.24 11.38 12.11 11.66
D Class non-distributing share PLN hedged PLN 17.29 17.04 17.67 17.02
D Class non-distributing share SGD hedged SGD 21.97 22.16 23.53 22.59
E Class non-distributing share usb 13.53 13.66 14.63 14.18
E Class non-distributing share EUR hedged EUR 8.71 8.93 9.71 9.49
| Class distributing (M) share CAD hedged CAD 9.08 9.27 10.03 9.84
| Class distributing (Q) share usb 9.45 9.62 10.38 10.16
| Class distributing (Q) share EUR hedged EUR 8.19 8.46 9.27 9.16
| Class distributing (Q) share GBP hedged GBP 9.29 9.52 10.32 10.13
| Class distributing (Q) share JPY hedged JPY 867 903 985 969
| Class non-distributing share usb 12.37 12.41 13.15 12.59
| Class non-distributing share AUD hedged AUD 10.37 10.49 11.17 10.73
| Class non-distributing share CAD hedged CAD 11.39 11.46 12.15 11.66
| Class non-distributing share CHF hedged CHF 10.92 11.19 12.04 11.67
| Class non-distributing share EUR hedged EUR 10.54 10.74 11.55 11.16
| Class non-distributing share GBP hedged GBP 11.40 11.52 12.25 1.77
| Class non-distributing share JPY hedged JPY 1,056 1,084 1,160 1,117
J Class distributing (M) share usb 9.62 9.80 10.59 10.37
S Class distributing (A) share EUR hedged EUR 9.12 9.30 10.21 10.08
S Class distributing (Q) share usb 9.72 9.89 10.68 10.45
S Class non-distributing share usb 10.55 10.59 11.22 10.75
S Class non-distributing share CHF hedged CHF 9.7 9.95 10.71 10.39
S Class non-distributing share EUR hedged EUR 9.83 10.02 10.78 10.42
X Class distributing (M) share usb 9.62 9.80 10.59 10.37
X Class distributing (M) share AUD hedged AUD 9.76 10.03 10.90 10.70
X Class distributing (M) share EUR hedged EUR 8.25 8.53 9.36 9.25
X Class distributing (Q) share EUR hedged EUR 8.47 8.75 9.59 9.47

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
X Class distributing (Q) share GBP hedged GBP 8.79 9.01 9.76 9.59
X Class non-distributing share usb 12.23 12.24 12.90 12.29
X Class non-distributing share AUD hedged AUD 12.41 12.52 13.27 12.68
X Class non-distributing share CAD hedged CAD 11.63 11.67 12.32 11.76
X Class non-distributing share CHF hedged CHF 11.45 11.70 12.54 12.10
X Class non-distributing share EUR hedged EUR 11.29 11.47 12.27 11.81
X Class non-distributing share GBP hedged GBP 11.40 11.50 12.16 11.63
X Class non-distributing share SEK hedged SEK 10.64 10.79 11.49 11.02
Future Consumer Fund
Total net assets usb 12,102,420 11,978,939 20,285,571 -
Net asset value per:
A Class non-distributing share Uusb 5.61 5.65 10.05
Al Class non-distributing share usb 6.65 6.70 11.92
D Class non-distributing share usb 5.70 5.71 10.08
D Class non-distributing UK reporting fund share GBP 470 4.92 7.31
E Class non-distributing share usb 6.80 6.86 12.27
| Class non-distributing share usb 572 572 -
| Class non-distributing UK reporting fund share GBP 4.71 4.94 7.31
X Class non-distributing UK reporting fund share GBP 476 4.98 7.33
Z Class non-distributing share usb 572 573 10.08
Future Of Transport Fund
Total net assets usb 1,693,283,006 1,603,226,338 1,753,241,623 309,608,832
Net asset value per:
A Class distributing (A) share usb 8.84 8.21 -
A Class distributing (A) UK reporting fund share GBP 7.28 7.08 7.54°
A Class distributing (T) share usD 11.30 - - -
A Class non-distributing share usb 14.73 13.69 17.32° 10.76
A Class non-distributing share CNH hedged CNH 84.95 80.06 99.99° -
A Class non-distributing share EUR hedged EUR 12.97 12.35 16.09" 10.09
A Class non-distributing share SGD hedged SGD 13.93 13.07 16.72° 10.42
Al Class non-distributing share usb 18.09 16.82 21.27° 13.21
D Class non-distributing share EUR hedged EUR 13.45 12.76 16.49° 10.25
D Class non-distributing UK reporting fund share GBP 12.60 12.19 12.89" 8.21
D Class non-distributing UK reporting fund share GBP hedged GBP 13.81 13.05 16.68° 10.35
E Class non-distributing share UsD 18.99 17.69 2249 14.04
E Class non-distributing share EUR hedged EUR 12.68 12.11 15.86" 9.99
| Class distributing (A) UK reporting fund share GBP 7.40 7.15 7.55 -
| Class non-distributing share usb 15.45 14.28 17.88° 10.99
| Class non-distributing share EUR hedged EUR 15.89 15.06 19.41° 12.04
X Class non-distributing share usb 15.95 14.69 18.26" 1.14
Z Class non-distributing UK reporting fund share GBP 12.78 12.34 13.01° 8.26

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Global Allocation Fund
Total net assets
Net asset value per:
A Class distributing (A) share
A Class distributing (A) share EUR hedged
A Class distributing (Y) (Q) (G) share
(

A Class distributing (Y) (Q) (G) share AUD hedged
A Class distributing (Y) (Q) (G) share SGD hedged

A Class non-distributing share

A Class non-distributing share AUD hedged
A Class non-distributing share CHF hedged
A Class non-distributing share CNH hedged
A Class non-distributing share EUR hedged
A Class non-distributing share GBP hedged
A Class non-distributing share HKD hedged
A Class non-distributing share PLN hedged
A Class non-distributing share SGD hedged
Al Class non-distributing share

Al Class non-distributing share EUR hedged
C Class non-distributing share

C Class non-distributing share EUR hedged
D Class distributing (A) share

D Class distributing (A) share EUR hedged
D Class non-distributing share

D Class non-distributing share AUD hedged
D Class non-distributing share CHF hedged
D Class non-distributing share EUR hedged
D Class non-distributing share GBP hedged
D Class non-distributing share PLN hedged
D Class non-distributing share SGD hedged

D Class non-distributing UK reporting fund share

E Class non-distributing share
E Class non-distributing share EUR hedged
E Class non-distributing share PLN hedged
| Class non-distributing share
| Class non-distributing share EUR hedged
| Class non-distributing share SGD hedged
J Class non-distributing share
X Class distributing (A) share
X Class non-distributing share
X Class non-distributing share AUD hedged
X Class non-distributing share EUR hedged
X Class non-distributing share JPY hedged

Currency 28 February 2023 31 August 2022

usb 14,658,634,272 15,096,811,718

usb 64.13 63.93
EUR 35.76 36.38
usb 8.27 8.35
AUD 8.04 8.23
SGD 8.17 8.30
usb 65.96 65.75
AUD 18.61 18.80
CHF 12.53 12.78
CNH 153.90 155.43
EUR 38.49 39.15
GBP 32.32 32.64
HKD 15.55 15.58
PLN 19.04 18.74
SGD 15.15 15.20
usb 13.16 13.12
EUR 10.71 10.89
usb 48.53 48.68
EUR 28.33 29.00
usb 64.80 64.35
EUR 36.11 36.59
usb 73.98 73.47
AUD 20.12 20.25
CHF 13.56 13.78
EUR 43.17 43.75
GBP 34.92 35.14
PLN 20.60 20.20
SGD 16.47 16.46
GBP 60.94 63.29
usb 59.42 59.38
EUR 36.13 36.84
PLN 17.91 17.67
usD 74.31 73.72
EUR 42.93 43.46
SGD 16.53 16.50
usD 86.17 85.18
usb 14.38 14.21
usD 85.61 84.61
AUD 23.06 23.10
EUR 12.78 12.89
JPY 1,279 1,299

31 August 2021 31 August 2020

18,768,461,196 14,364,783,152

75.92 64.85
44.14 38.07
10.08
10.08
10.08 -
78.08 66.71
22.63 19.42
15.48 13.38
181.94 152.29
47.51 40.97
39.18 33.63
18.62 15.92
22.05 18.93
18.15 15.53
15.57 13.30
13.22 11.40
58.53 50.63
35.63 3111
76.44 65.11
44.42 38.20
86.59 73.42
2419 20.61
16.57 14.21
52.69 45.10
41.86 35.66
23.58 20.09
19.51 16.57
62.83 55.12
70.87 60.85
44.93 38.94
20.89 18.02
86.71 73.37
52.23 44.62
19.60 16.67
99.43 83.51
16.90 14.39
98.78 82.95
27.33 23.07
15.38 13.04
1,535 1,295

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Global Corporate Bond Fund
Total net assets usb 964,824,587 801,859,454 1,425,677,563 2,095,033,294
Net asset value per:
A Class distributing (A) share EUR hedged EUR 7.60 7.81 9.47 9.40
A Class distributing (M) share AUD hedged AUD 10.28 10.62 12.74 12.57
A Class distributing (M) share CAD hedged CAD 9.61 9.86 1.77 11.61
A Class distributing (M) share GBP hedged GBP 9.02 9.31 11.15 11.02
A Class distributing (M) share NZD hedged NzZD 10.50 10.82 12.91 12.72
A Class distributing (Q) share usb 9.81 10.01 11.93 11.75
A Class distributing (R) (M) (G) share AUD hedged AUD 9.24 9.54 11.56 11.52
A Class distributing (R) (M) (G) share CNH hedged CNH 84.71 88.35 106.93 105.97
A Class distributing (R) (M) (G) share NZD hedged NzD 8.14 8.41 10.18 10.14
A Class distributing (S) (M) (G) share usb 9.40 9.63 11.63 11.62
A Class distributing (S) (M) (G) share HKD hedged HKD 69.12 71.28 86.62 86.61
A Class distributing (S) (M) (G) share SGD hedged SGD 8.22 8.48 10.26 10.25
A Class non-distributing share usb 13.56 13.69 16.10 15.68
A Class non-distributing share EUR hedged EUR 11.39 11.70 13.98 13.72
A Class non-distributing share SEK hedged SEK 91.70 94.01 111.88 109.59
D Class distributing (Q) share GBP hedged GBP 8.91 9.18 10.98 10.85
D Class non-distributing share usb 14.45 14.56 17.05 16.53
D Class non-distributing share EUR hedged EUR 12.13 12.44 14.78 14.45
D Class non-distributing UK reporting fund share GBP hedged GBP 9.34 9.51 1.17 10.86
E Class non-distributing share usb 12.54 12.70 15.00 14.69
E Class non-distributing share EUR hedged EUR 10.57 10.89 13.07 12.90
| Class distributing (A) UK reporting fund share GBP hedged GBP 8.75 8.90 10.68 10.54
| Class non-distributing share usb 11.14 11.22 13.11 12.69
| Class non-distributing share CAD hedged CAD 10.83 10.94 12.81 1242
| Class non-distributing share EUR hedged EUR 9.21 9.44 11.20 10.94
X Class distributing (A) UK reporting fund share GBP hedged GBP 8.20 8.30 9.99 9.86
X Class non-distributing share usb 15.68 15.75 18.33 17.66
X Class non-distributing share EUR hedged EUR 13.19 13.49 15.93 15.49
X Class non-distributing share NOK hedged NOK 101.75 103.29 120.40 116.16
Global Dynamic Equity Fund
Total net assets usb 396,369,720 453,941,160 512,958,953 361,986,689
Net asset value per:
A Class distributing (A) share usb 26.85 26.33 31.94 24.25
A Class non-distributing share usb 26.93 26.41 32.03 24.31
A Class non-distributing share CNH hedged CNH 171.28 170.30 204.17 151.91
A Class non-distributing share EUR hedged EUR 15.97 16.03 19.95 15.29
C Class non-distributing share usb 21.79 21.50 26.42 20.30
C Class non-distributing share EUR hedged EUR 13.19 13.32 16.79 13.03
D Class distributing (A) share usb 24.69 2412 29.17 22.00
D Class non-distributing share usb 30.08 29.39 35.39 26.66
D Class non-distributing share EUR hedged EUR 17.26 17.26 21.33 16.22
E Class non-distributing share usb 24.73 24.31 29.64 22.61
E Class non-distributing share EUR hedged EUR 14.96 15.06 18.84 14.50
| Class non-distributing share usb 10.65 10.38 1247 -
X Class non-distributing share usb 35.60 34.59 41.19 30.71

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.

Interim report and unaudited financial statements

[47]



Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Global Equity Income Fund

Total net assets usb 944,504,064 939,683,090 1,055,991,438 1,014,495,447

Net asset value per:
A Class distributing (A) (G) share usD 14.45 13.65 16.23 13.29
A Class distributing (A) (G) share EUR hedged EUR 10.31 9.97 12.14 10.04
A Class distributing (Q) (G) share usb 14.28 13.62 16.17 13.29
A Class distributing (Q) (G) share EUR hedged EUR 11.23 10.97 13.33 11.06
A Class distributing (Q) (G) share SGD hedged SGD 13.02 12.52 14.97 12.33
A Class distributing (Q) (G) UK reporting fund share GBP 11.75 11.72 11.72 9.97
A Class distributing (R) (M) (G) share AUD hedged AUD 10.96 10.62 12.78 10.51
A Class distributing (R) (M) (G) share CNH hedged CNH 112.15 109.19 130.72 106.74
A Class distributing (R) (M) (G) share ZAR hedged ZAR 115.25 111.20 132.38 107.95
A Class distributing (S) (M) (G) share usb 14.41 13.79 16.41 13.55
A Class distributing (S) (M) (G) share CNH hedged CNH 113.78 110.32 129.51 104.76
A Class distributing (S) (M) (G) share HKD hedged HKD 108.19 104.06 124.57 102.94
A Class distributing (S) (M) (G) share SGD hedged SGD 11.02 10.63 12.74 10.53
A Class distributing (T) share usb 10.88 - - -
A Class non-distributing share usb 2043 19.29 2241 17.96
A Class non-distributing share CHF hedged CHF 11.87 11.49 13.62 11.04
A Class non-distributing share EUR hedged EUR 15.72 15.19 18.05 14.60
A Class non-distributing share PLN hedged PLN 20.82 19.50 22.53 18.15
A Class non-distributing share SGD hedged SGD 17.96 17.10 19.99 16.05
Al Class distributing (Q) (G) share EUR hedged EUR 9.70 9.47 11.51 9.55
Al Class non-distributing share usb 13.23 12.50 14.51 11.63
Al Class non-distributing share EUR hedged EUR 10.69 10.33 12.28 9.93
C Class distributing (Q) (G) share usb 1.72 11.25 13.53 11.26
C Class non-distributing share usb 16.59 15.76 18.53 15.04
D Class distributing (A) (G) share usb 16.86 15.86 18.73 15.21
D Class distributing (Q) (G) share usb 15.44 14.67 17.30 14.11
D Class distributing (Q) (G) share EUR hedged EUR 12.15 11.81 14.26 11.74
D Class distributing (Q) (G) UK reporting fund share GBP 12.73 12.65 12.56 10.60
D Class distributing (Q) (G) UK reporting fund share GBP hedged GBP 8.48 8.19 9.79 8.03
D Class non-distributing share usb 2240 21.07 24.29 19.32
D Class non-distributing share CHF hedged CHF 15.13 14.58 17.16 13.80
D Class non-distributing share EUR hedged EUR 16.99 16.35 19.30 15.49
D Class non-distributing share PLN hedged PLN 22.51 21.00 24.09 19.25
D Class non-distributing share SGD hedged SGD 19.40 18.40 21.36 17.02
E Class distributing (Q) (G) share usD 13.48 12.89 15.38 12.70
E Class distributing (Q) (G) share EUR hedged EUR 10.32 10.10 12.34 10.28
E Class non-distributing share usb 19.25 18.22 21.27 1713
E Class non-distributing share EUR hedged EUR 10.22 9.90 11.83 9.62
| Class non-distributing share usb 15.41 14.48 16.65 13.21
| Class non-distributing UK reporting fund share GBP 12.70 -
SR Class distributing (S) (M) (G) share usb 9.59 9.13
SR Class non-distributing share usb 9.79 9.20 - -
X Class non-distributing share usb 25.39 23.77 2712 2135

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Global Government Bond Fund
Total net assets usb 891,046,202 845,281,585 779,645,367 920,866,113
Net asset value per:
A Class distributing (D) share usD 19.03 19.94 22.81 22.76
A Class distributing (D) share EUR hedged EUR 15.68 16.70 19.39 19.50
A Class distributing (M) share usb 19.05 19.96 22.83 22.78
A Class distributing (M) share EUR hedged EUR 15.54 16.55 19.22 19.34
A Class distributing (M) share GBP hedged GBP 8.58 9.07 10.41 10.41
A Class distributing (M) share HKD hedged HKD 88.55 93.31 107.33 107.19
A Class non-distributing share usb 21.57 28.65 32.63 32.40
A Class non-distributing share EUR hedged EUR 22.36 23.61 27.29 27.33
C Class distributing (D) share usb 17.32 18.15 20.93 21.05
C Class distributing (D) share EUR hedged EUR 14.44 15.38 18.00 18.25
C Class distributing (M) share usb 18.46 19.34 22.09 22.09
C Class non-distributing share usb 20.28 21.21 24 46 24.60
C Class non-distributing share EUR hedged EUR 16.48 17.51 20.50 20.78
D Class distributing (M) share usb 19.06 19.98 22.86 22.81
D Class distributing (M) share EUR hedged EUR 15.59 16.60 19.28 19.36
D Class non-distributing share usb 28.82 29.90 33.94 33.59
D Class non-distributing share EUR hedged EUR 23.66 24.95 28.74 28.68
E Class non-distributing share usD 24.54 25,57 29.27 29.22
E Class non-distributing share EUR hedged EUR 19.83 20.99 24.39 24.55
| Class distributing (A) share EUR hedged EUR 8.56 9.02 10.48 10.54
| Class non-distributing share usb 10.21 10.58 11.99 11.85
| Class non-distributing share EUR hedged EUR 8.30 8.74 10.05 -
X Class non-distributing share EUR hedged EUR 9.78 10.28 1.77 11.70
X Class non-distributing share NOK hedged NOK 97.39 101.75 114.79 113.05
X Class non-distributing share SEK hedged SEK 90.76 95.22 108.50 107.32
X Class non-distributing UK reporting fund share GBP 8.51 9.21 8.75 8.91

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Global High Yield Bond Fund

Total net assets usb 1,587,492,572 1,694,518,231 2,572,901,253 1,646,775,145

Net asset value per:
A Class distributing (D) UK reporting fund share GBP 5.77 6.06 6.10 6.05
A Class distributing (D) UK reporting fund share EUR hedged EUR 4.26 4.36 5.30 5.13
A Class distributing (M) share usb 7.03 7.06 8.45 8.09
A Class distributing (M) share EUR hedged EUR 4.21 4.30 5.24 5.07
A Class distributing (Q) share usb 10.91 10.95 13.08 12.54
A Class distributing (R) (M) (G) share AUD hedged AUD 5.45 5.54 6.80 6.58
A Class distributing (R) (M) (G) share ZAR hedged ZAR 74.28 75.53 91.97 88.90
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged CNH 85.45 88.07 107.73 104.20
A Class distributing (S) (M) (G) share usb 5.69 5.76 7.03 6.87
A Class distributing (S) (M) (G) share HKD hedged HKD 42.32 43.13 52.97 51.76
A Class distributing (S) (M) (G) share SGD hedged SGD 7.87 8.02 9.83 9.60
A Class non-distributing share usb 26.28 25.79 29.69 27.39
A Class non-distributing share EUR hedged EUR 15.93 15.92 18.65 17.36
A Class non-distributing share GBP hedged GBP 17.87 17.70 20.53 19.01
A Class non-distributing share PLN hedged PLN 14.63 14.13 15.98 14.81
A Class non-distributing share SEK hedged SEK 12.71 12.66 14.82 13.77
Al Class distributing (Q) share EUR hedged EUR 8.43 8.61 10.48 10.40
Al Class non-distributing share EUR hedged EUR 9.58 9.57 11.21 10.43
C Class distributing (D) share usb 747 7.21 8.61 8.25
C Class distributing (D) share EUR hedged EUR - - 542 5.24
C Class non-distributing share usb 21.70 2142 24.97 23.33
C Class non-distributing share EUR hedged EUR 12.08 12.15 14.41 13.58
D Class distributing (M) share usb 7.07 7.10 8.49 8.14
D Class distributing (M) share EUR hedged EUR 423 433 5.27 5.09
D Class distributing (Q) share GBP hedged GBP 7.63 7.74 9.32 8.96
D Class non-distributing share usb 28.69 28.05 32.07 29.38
D Class non-distributing UK reporting fund share EUR hedged EUR 17.33 17.25 20.07 18.56
D Class non-distributing UK reporting fund share GBP hedged GBP 19.30 19.06 21.95 20.18
E Class distributing (Q) share EUR hedged EUR 8.41 8.60 10.46 10.12
E Class non-distributing share usb 23.34 22.96 26.57 24.63
E Class non-distributing share EUR hedged EUR 14.15 1417 16.69 15.62
| Class distributing (M) share usb 9.15 9.19 10.99 10.53
| Class non-distributing share usb 29.05 28.38 32.39 29.63
| Class non-distributing share CAD hedged CAD 12.71 12.46 14.28 13.09
| Class non-distributing share EUR hedged EUR 10.08 10.03 11.65 10.75
| Class non-distributing UK reporting fund share CHF hedged CHF 8.68 8.66 10.06 -
X Class distributing (A) share EUR hedged EUR 743 7.37 9.02 8.72
X Class non-distributing share usb 11.61 11.32 12.85 11.69
X Class non-distributing share EUR hedged EUR 20.19 20.03 23.14 21.24

Global Inflation Linked Bond Fund

Total net assets usb 310,191,509 364,440,108 373,611,254 167,161,799

Net asset value per:
A Class distributing (M) share usD 15.13 15.77 16.40 15.64
A Class non-distributing share usb 15.59 16.25 16.90 16.12
A Class non-distributing share EUR hedged EUR 13.14 13.93 14.69 14.13
C Class distributing (M) share usb 13.01 13.64 14.36 13.87
C Class non-distributing share usb 13.00 13.63 14.36 13.87
D Class distributing (M) share usb 15.29 15.93 16.52 15.71
D Class non-distributing share usb 16.36 17.02 17.63 16.76
D Class non-distributing share EUR hedged EUR 13.79 14.60 15.33 14.70
E Class non-distributing share EUR hedged EUR 12.28 13.05 13.83 13.38
| Class non-distributing share usb 9.73 10.11 1047 -
X Class non-distributing share EUR hedged EUR 15.09 15.92 16.63 15.86

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Global Long-Horizon Equity Fund

Total net assets usb 1,180,619,414 1,063,272,581 1,092,916,141 533,080,551

Net asset value per:
A Class distributing (A) share usD 20.29 19.24 23.75° 17.96
A Class distributing (A) UK reporting fund share GBP 25.22 25.00 26.00° 20.34
A Class non-distributing share usb 82.91 78.59 97.03" 73.38
A Class non-distributing share SGD hedged SGD 19.22 18.38 22.90° 17.34
Al Class non-distributing share usb 15.94 15.12 18.67° 14.11
C Class non-distributing share usb 61.72 58.86 73.60" 56.35
D Class distributing (A) UK reporting fund share GBP 26.04 25.72 26.55 20.62
D Class non-distributing share usb 90.06 85.05 104.23° 78.24
E Class non-distributing share usD 73.73 70.06 86.94° 66.07
| Class non-distributing share usb 10.34 9.74 11.91° -
X Class non-distributing share UsD 14.49 13.62 16.52° 12.27

Global Multi-Asset Income Fund

Total net assets usb 5,186,736,845 5,435,956,493 7,295,326,620 6,860,222,387

Net asset value per:
A Class distributing (A) (G) share usD 8.55 8.47 10.15 9.52
A Class distributing (A) (G) share CHF hedged CHF 740 749 9.16 8.70
A Class distributing (A) (G) share EUR hedged EUR 6.73 6.79 8.30 7.86
A Class distributing (M) (G) share UusD 8.59 8.74 10.43 9.79
A Class distributing (Q) (G) share usb 8.61 8.77 10.45 9.82
A Class distributing (Q) (G) share AUD hedged AUD 8.00 8.24 9.92 9.36
A Class distributing (Q) (G) share SGD hedged SGD 7.37 7.55 9.03 8.49
A Class distributing (R) (M) (G) share AUD hedged AUD 7.74 7.94 9.57 8.97
A Class distributing (R) (M) (G) share CAD hedged CAD 7.32 7.48 9.00 8.47
A Class distributing (R) (M) (G) share CNH hedged CNH 80.81 83.76 100.41 93.77
A Class distributing (R) (M) (G) share GBP hedged GBP 7.28 747 9.00 8.46
A Class distributing (R) (M) (G) share NZD hedged NzD 745 7.64 9.18 8.62
A Class distributing (S) (M) (G) share usb 7.96 8.13 9.74 9.17
A Class distributing (S) (M) (G) share EUR hedged EUR 6.43 6.70 8.18 7.78
A Class distributing (S) (M) (G) share HKD hedged HKD 75.81 77.81 93.85 88.44
A Class distributing (S) (M) (G) share SGD hedged SGD 7.32 7.52 9.05 8.53
A Class non-distributing share usb 14.24 14.11 16.05 14.38
A Class non-distributing share CHF hedged CHF 10.39 10.52 12.20 11.05
A Class non-distributing share EUR hedged EUR 10.25 10.35 11.99 10.84
Al Class distributing (Q) (G) share EUR hedged EUR 7.99 8.28 10.06 9.54
Al Class non-distributing share EUR hedged EUR 9.62 9.71 11.25 10.17
C Class distributing (S) (M) (G) share usb 7.99 8.15 9.76 9.20
C Class non-distributing share usb 11.24 11.21 12.91 1.7
D Class distributing (A) (G) share CHF hedged CHF 7.86 7.93 9.60 9.03
D Class distributing (A) (G) share EUR hedged EUR 7.56 7.60 9.20 8.63
D Class distributing (S) (M) (G) share usb 8.67 8.81 10.47 9.76
D Class distributing (S) (M) (G) share GBP hedged GBP 7.99 8.21 9.82 9.20
D Class distributing (S) (M) (G) share SGD hedged SGD 9.49 9.67 - -
D Class non-distributing share usb 15.05 14.84 16.74 14.86
D Class non-distributing share CHF hedged CHF 11.02 1.1 12.77 11.47
D Class non-distributing share EUR hedged EUR 11.05 11.10 12.75 11.42
E Class distributing (Q) (G) share EUR hedged EUR 6.45 6.70 8.18 7.80
E Class distributing (Y) (Q) (G) share EUR hedged EUR 6.93 7.21 8.80 8.41
E Class non-distributing share usb 16.16 16.05 18.34 16.52
E Class non-distributing share EUR hedged EUR 9.82 9.93 11.56 10.51
| Class distributing (Q) (G) share EUR hedged EUR 7.34 7.57 9.10 8.53
| Class non-distributing share usb 12.63 12.44 14.00 12.40
| Class non-distributing share EUR hedged EUR 10.15 10.18 11.67 10.43
X Class distributing (Q) (G) share GBP hedged GBP 8.77 8.95 10.56 9.79
X Class distributing (R) (M) (G) share AUD hedged AUD 8.69 8.84 10.48 9.72
X Class non-distributing share usb 17.13 16.83 18.82 16.58

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Impact Bond Fund”
Total net assets EUR 74,920,389 - - -
Net asset value per:
A Class non-distributing UK reporting fund share GBP 8.72 - -
D Class non-distributing UK reporting fund share GBP 8.74 - -
E Class non-distributing share EUR 9.84 - -
| Class non-distributing UK reporting fund share GBP 8.75 - -
X Class non-distributing UK reporting fund share GBP 8.75 - -
X Class non-distributing UK reporting fund share USD hedged usb 10.12 - -
Z Class non-distributing UK reporting fund share GBP 8.74 - -
ZI Class non-distributing UK reporting fund share GBP 8.75 - -
India Fund
Total net assets usb 403,464,957 451,125,592 433,709,278 380,987,328
Net asset value per:
A Class distributing (A) UK reporting fund share GBP 35.60 40.39 37.31 25.70
A Class non-distributing share UsD 42.98 46.64 51.14 34.05
C Class non-distributing share usb 3413 37.27 41.38 27.90
D Class distributing (A) UK reporting fund share GBP 38.44 43.45 39.83 27.23
D Class non-distributing share usb 48.48 52.41 57.05 37.70
E Class non-distributing share usb 39.51 42.98 47.37 31.70
| Class non-distributing share usb 8.24 8.90 - -
X Class non-distributing share usb 15.94 17.15 18.48 12.09
Japan Flexible Equity Fund
Total net assets JPY 26,274,052,500 29,089,575,077 20,433,042,222 10,862,651,297
Net asset value per:
A Class distributing (A) UK reporting fund share GBP 11.90 11.75 13.14 11.19
A Class non-distributing share JPY 2,003 1,923 2,016 1,604
A Class non-distributing share EUR hedged EUR 11.80 11.30 12.09 9.68
A Class non-distributing share USD hedged usD 20.65 19.40 20.30 16.10
C Class non-distributing share JPY 1,601 1,546 1,642 1,322
D Class distributing (A) UK reporting fund share GBP 1217 11.97 13.40 11.37
D Class non-distributing share JPY 2,252 2,154 2,241 1,769
D Class non-distributing share EUR hedged EUR 12,77 12.18 12.93 10.28
E Class non-distributing share JPY 1,839 1,770 1,864 1,491
E Class non-distributing share EUR hedged EUR 10.92 10.48 11.26 9.07
| Class non-distributing share JPY 1,838 1,755 1,821 1,434
X Class non-distributing share JPY 2,515 2,393 2,465 1,927
X Class non-distributing share EUR hedged EUR 14.97 14.21 14.93 11.75
Japan Small & MidCap Opportunities Fund
Total net assets JPY 18,437,819,088 20,235,105,162 24,894,954,371 28,337,900,754
Net asset value per:
A Class distributing (A) UK reporting fund share GBP 50.06 52.01 60.36 50.77
A Class non-distributing share JPY 8,311 8,391 9,138 7,183
A Class non-distributing share EUR hedged EUR 51.15 51.50 57.02 45.16
A Class non-distributing share USD hedged usb 16.80 16.62 18.00 14.12
C Class non-distributing share JPY 6,148 6,246 6,887 5,482
D Class distributing (A) UK reporting fund share GBP 51.70 53.51 62.08 52.02
D Class non-distributing share JPY 9,318 9,373 10,131 7,904
D Class non-distributing share EUR hedged EUR 55.30 55.47 60.95 47.92
E Class non-distributing share JPY 7,368 7,458 8,163 6,448
| Class non-distributing share JPY 1,881 1,890 2,037 1,585
| Class non-distributing share EUR hedged EUR 9.88 9.90 10.85 8.50
X Class non-distributing share JPY 10,161 10,170 10,882 8,404

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of

the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

(1) Fund launched during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Latin American Fund

Total net assets usb 795,750,103 835,233,169 882,654,961 761,980,004

Net asset value per:
A Class distributing (A) share usD 51.43 49.60 59.01 48.57
A Class distributing (A) UK reporting fund share GBP 41.70 42.06 42.15 35.89
A Class non-distributing share UusD 59.23 57.12 63.53 51.70
A Class non-distributing share AUD hedged AUD 8.25 8.05 9.14 7.52
A Class non-distributing share CHF hedged CHF 4.98 4.89 5.59 461
A Class non-distributing share HKD hedged HKD 7.80 7.57 8.46 6.89
A Class non-distributing share PLN hedged PLN 7.34 6.99 7.80 6.44
A Class non-distributing share SGD hedged SGD 543 5.25 5.90 4.82
C Class non-distributing share usb 4329 42.01 47.31 38.98
D Class distributing (A) share usb 51.47 49.46 58.87 48.40
D Class distributing (A) UK reporting fund share GBP 41.72 41.93 42.02 35.78
D Class non-distributing share usb 66.92 64.31 70.99 57.34
D Class non-distributing share CHF hedged CHF 5.37 5.26 5.96 4.89
D Class non-distributing share EUR hedged EUR 42.88 42.06 47.56 38.95
D Class non-distributing share PLN hedged PLN 7.94 7.53 8.35 6.84
D Class non-distributing share SGD hedged SGD 5.87 5.66 6.30 511
D Class non-distributing UK reporting fund share GBP hedged GBP 36.89 35.82 40.19 32.83
E Class non-distributing share usb 53.44 51.67 57.75 47.22
| Class non-distributing share usb 10.22 9.80 10.79 8.70
J Class non-distributing share usb 82.84 79.11 86.22 68.77
X Class distributing (A) UK reporting fund share GBP 41.40 4134 41.46 35.28
X Class non-distributing share usb 77.36 73.87 80.51 64.22

Multi-Theme Equity Fund

Total net assets usb 181,087,170 188,867,921 170,206,315 32,927,231

Net asset value per:
A Class non-distributing share UsD 1217 11.91 14.69 10.86
A Class non-distributing share EUR hedged EUR 10.64 10.66 13.47 -
Al Class non-distributing share usb 13.76 13.48 16.61 12.28
C Class non-distributing share usb 10.41 10.25 12.80
D Class non-distributing share EUR hedged EUR 10.81 10.80 13.55 -
D Class non-distributing UK reporting fund share GBP 10.21 10.41 10.74 8.16
E Class non-distributing share usb 13.58 13.33 16.51 12.27
X Class non-distributing share usb 12.65 12.29 14.93 10.88
X Class non-distributing share GBP hedged GBP 9.03 8.94 11.03 -
Z Class non-distributing share usb 1247 12.15 14.84 10.87

Natural Resources Growth & Income Fund

Total net assets usb 509,320,550 444,508,211 200,835,144 81,101,130

Net asset value per:
A Class distributing (A) (G) share usb 9.27 8.44 742 5.70
A Class distributing (M) (G) share usD 14.87 13.72 12.07 9.29
A Class distributing (Q) (G) share usb 8.88 8.22 7.26 5.57
A Class non-distributing share usb 13.33 12.12 10.31 7.67
A Class non-distributing share EUR hedged EUR 13.75 12.81 11.09 8.38
D Class non-distributing share usb 10.97 9.93 - -
D Class non-distributing share EUR hedged EUR 14.20 13.18 11.33 8.50
E Class distributing (Q) (G) share EUR hedged EUR 7.06 6.71 6.07 475
E Class non-distributing share usb 12.59 11.48 9.81 7.34
| Class distributing (A) (G) share usb 13.51 12.23 10.65 8.10
S Class distributing (Q) (G) share usb 11.14 - -
S Class non-distributing share usb 11.22 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Next Generation Health Care Fund
Total net assets usb 17,109,280 16,685,032 21,045,921 -
Net asset value per:
A Class non-distributing share usb 7.67 7.50 10.37
A Class non-distributing share HKD hedged HKD 75.79 74.53 103.69
A Class non-distributing share SGD hedged SGD 7.56 745 10.37
Al Class non-distributing share UsD 9.06 8.86 12.25
D Class non-distributing share usD 7.79 7.58 10.39
D Class non-distributing UK reporting fund share GBP 6.41 6.53 7.54
E Class non-distributing share usb 9.26 9.08 12.62
| Class non-distributing share usb 7.82 7.60 -
| Class non-distributing UK reporting fund share GBP 6.44 6.55 7.55
X Class non-distributing UK reporting fund share GBP 6.52 6.61 7.56
Z Class non-distributing share usb 7.82 7.61 10.40
Next Generation Technology Fund
Total net assets usb 2,470,023,694 2,755,606,835 6,005,476,165 909,043,574
Net asset value per:
A Class distributing (A) share usb 517 5.59 -
A Class distributing (A) UK reporting fund share GBP 4.26 4.82 7.33
A Class distributing (T) share usb 10.19 - - -
A Class non-distributing share usb 13.84 14.99 27.08 18.44"
A Class non-distributing share AUD hedged AUD 7.30 8.08 - -
A Class non-distributing share CNH hedged CNH 51.50 56.81 101.91 -
A Class non-distributing share EUR hedged EUR 1219 13.54 25.39 17.43
A Class non-distributing share HKD hedged HKD 50.84 55.32 100.71
A Class non-distributing share NZD hedged NZD 740 8.15 - -
A Class non-distributing share SGD hedged SGD 13.15 14.39 26.40 18.01°
A Class non-distributing UK reporting fund share CHF hedged CHF 524 5.84 10.84
A Class non-distributing UK reporting fund share GBP hedged GBP 5.31 5.88 10.87 -
Al Class non-distributing share UsD 15.55 16.84 30.41 20.71°
D Class non-distributing share usb 14.37 15.50 21.77 18.76°
D Class non-distributing share CNH hedged CNH 52.35 57.51 102.33 -
D Class non-distributing share EUR hedged EUR 12.65 13.99 26.03 17.72°
D Class non-distributing share SGD hedged SGD 497 5.42 9.86 -
D Class non-distributing UK reporting fund share GBP 11.84 13.35 20.15 14.08"
D Class non-distributing UK reporting fund share GBP hedged GBP 13.09 14.43 26.46 17.92°
E Class non-distributing share UsD 18.42 20.00 36.31 24,85
E Class non-distributing share EUR hedged EUR 11.93 13.28 25.03 17.27°
| Class distributing (A) UK reporting fund share GBP 6.65 7.49 11.27 -
| Class non-distributing share usb 14.54 15.66 27.99 18.86"
| Class non-distributing share EUR hedged EUR 15.39 17.01 31.55 2143
| Class non-distributing UK reporting fund share GBP 11.98 13.49 20.31 14.16"
S Class non-distributing UK reporting fund share GBP 4.62 521 7.86 -
S Class non-distributing UK reporting fund share CHF hedged CHF 5.33 591 10.88
S Class non-distributing UK reporting fund share EUR hedged EUR 5.24 5.80 10.77
S Class non-distributing UK reporting fund share GBP hedged GBP 5.41 5.96 10.91
SR Class distributing (A) UK reporting fund share GBP 4.69 5.28 7.97
SR Class non-distributing UK reporting fund share GBP 4.69 5.29 7.97
SR Class non-distributing UK reporting fund share EUR hedged EUR 5.24 5.79 10.77 -
X Class non-distributing share usb 14.98 16.08 28.55 19.11°
Z Class non-distributing UK reporting fund share GBP 12.00 13.52 20.33 1417
Z Class non-distributing UK reporting fund share CHF hedged CHF 5.35 5.93 10.89 -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Nutrition Fund
Total net assets usb 294,772,762 348,357,484 348,777,115 75,921,277
Net asset value per:
A Class distributing (A) share EUR hedged EUR 11.01° 11.52 15.16" 12.22
A Class distributing (A) UK reporting fund share GBP 6.18" 6.61 7.16° -
A Class distributing (A) UK reporting fund share GBP hedged GBP 1141 11.87 15.46° 12.40
A Class non-distributing share UsD 13.79° 14.11 18.15° 14.46
A Class non-distributing share EUR hedged EUR 11.11° 11.63 15.29° 12.32
A Class non-distributing share HKD HKD 13.92° 14.24 18.18° 14.43
A Class non-distributing share PLN hedged PLN 10.96" 1.1 14.18" 11.40
A Class non-distributing share SGD hedged SGD 12,58 12.97 16.80° 13.43
Al Class non-distributing share usD 11.82" 12.10 15.56" 12.40
C Class non-distributing share usD 11.72" 12.06 15.71 12.68
D Class distributing (A) share EUR hedged EUR 11.58" 12.07 15.74 12.59
D Class distributing (A) UK reporting fund share GBP hedged GBP 11.99" 12.42 16.05° 12.78
D Class non-distributing share usb 15.23 15.53 19.81° 15.66
D Class non-distributing share EUR hedged EUR 1221 1273 16.61" 13.27
D Class non-distributing share SGD hedged SGD 13.64° 14.00 17.98 14.25
D Class non-distributing UK reporting fund share GBP hedged GBP 8.27" 8.57 11.07° 8.80
E Class non-distributing share usD 12,91 13.26 17.13° 13.72
| Class distributing (A) UK reporting fund share GBP 6.27" 6.68 717 -
| Class non-distributing share usD 15.50" 15.78 20.08 15.83
| Class non-distributing share JPY hedged JPY 1,036 1,083 1,396 1,106
X Class non-distributing share usb 11.16" 11.32 14.31° 1.21
Sustainable Asian Bond Fund
Total net assets usb 82,696,646 42,880,627 21,022,396 -
Net asset value per:
A Class distributing (S) (M) (G) share UusD 7.76 7.92 9.99
A Class non-distributing share usb 8.60 8.60 10.37
D Class non-distributing share UsD 8.72 8.68 10.41
D Class non-distributing share EUR hedged EUR 8.34 8.47 10.33
E Class non-distributing share EUR hedged EUR 8.04 8.20 10.11
| Class non-distributing share usb 8.55 8.51 10.19
| Class non-distributing share SEK hedged SEK 84.65 85.63 103.69
X Class non-distributing share UusD 8.85 8.79 10.47
Z class non-distributing share usb 8.76 8.71 1043
Z| Class distributing (S) (M) (G) share usb 10.43 - -
Z| Class non-distributing share usb 10.62 - -
Sustainable Emerging Markets Blended Bond Fund
Total net assets usb 41,876,058 43,855,487 73,427,244 40,568,592
Net asset value per:
A Class non-distributing share usD 9.01 8.77 11.12 11.19
A Class non-distributing share EUR hedged EUR 8.00 7.95 10.31 10.49
Al Class non-distributing share usb 10.72 10.44 13.24 13.33
Al Class non-distributing share EUR hedged EUR 8.83 8.78 11.39 11.58
D Class non-distributing share CHF hedged CHF 8.22 8.16 10.46 10.60
D Class non-distributing share EUR hedged EUR 8.28 8.20 10.55 10.65
D Class non-distributing UK reporting fund share GBP 7.69 7.80 8.26 8.54
E Class distributing (Q) share EUR hedged EUR 7.55 7.64 10.19 10.55
E Class non-distributing share EUR hedged EUR 8.23 8.20 10.69 10.92
| Class non-distributing share usb 9.84 9.54 11.99 11.95
| Class non-distributing share EUR hedged EUR 8.77 8.68 11.16 11.25
X Class non-distributing share usb 9.73 9.40 11.72 11.60
Z Class non-distributing UK reporting fund share GBP 9.42 9.53 10.05 10.33
Z| Class non-distributing share usb 11.04 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.
* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Sustainable Emerging Markets Bond Fund

Total net assets usb 373,513,952 352,748,965 551,521,515 368,650,938

Net asset value per:
A Class distributing (S) (M) (G) UK reporting fund share GBP 6.10 6.43 7.32
A Class distributing (S) (M) (G) UK reporting fund share SGD hedged SGD 7.28 7.40 10.02 -
A Class non-distributing share usb 9.74 9.52 12.20 11.59
A Class non-distributing share EUR hedged EUR 8.70 8.70 11.39 10.92
Al Class non-distributing share usb 11.14 10.89 13.97 13.27
Al Class non-distributing share EUR hedged EUR 9.11 9.1 11.91 11.43
D Class distributing (S) (M) (G) UK reporting fund share GBP 6.17 6.49 7.34 -
D Class non-distributing share CHF hedged CHF 8.88 8.86 11.50 11.01
D Class non-distributing share EUR hedged EUR 8.94 8.91 11.59 11.06
D Class non-distributing UK reporting fund share GBP 8.28 8.45 9.06 8.86
D Class non-distributing UK reporting fund share GBP hedged GBP 8.11 8.01 10.28 -
E Class distributing (Q) share EUR hedged EUR 7.69 7.84 10.61 10.49
E Class non-distributing share EUR hedged EUR 8.75 8.78 11.54 1.13
| Class non-distributing share usb 10.37 10.10 12.85 1211
| Class non-distributing share EUR hedged EUR 9.26 9.23 11.98 11.41
X Class non-distributing share usb 10.45 10.15 12.82 12.01
X Class non-distributing share AUD hedged AUD 8.98 8.84 11.31 10.63
X Class non-distributing share EUR hedged EUR 8.08 8.02 10.35
ZI Class non-distributing share usb 11.01 - -

Sustainable Emerging Markets Corporate Bond Fund

Total net assets usb 62,929,381 79,198,715 102,229,816 39,596,000

Net asset value per:
A Class non-distributing share usD 10.14 10.05" 11.93 11.42
A Class non-distributing share EUR hedged EUR 9.18" 9.26" 11.19 10.81
A Class non-distributing share SEK hedged SEK 84.36" 84.99" 102.55 -
Al Class non-distributing share usb 11.31° 11.21° 13.31 12.74
Al Class non-distributing share EUR hedged EUR 9.63" 9.72" 11.75 11.34
D Class non-distributing share CHF hedged CHF 9.38 9.46 11.35 1091
D Class non-distributing share EUR hedged EUR 9.48 9.54° 11.45 10.98
D Class non-distributing UK reporting fund share GBP 8.69" 8.98° 8.92 8.76
E Class distributing (Q) share EUR hedged EUR 8.09° 8.32° 10.35 10.23
E Class non-distributing share EUR hedged EUR 9.03" 9.14" 1.1 10.78
| Class non-distributing share usD 10.67 10.54" 12.40 11.76
| Class non-distributing share EUR hedged EUR 9.64" 9.69" 11.61 "N
X Class non-distributing share usD 11.01° 10.83° 12.65 11.91
ZI Class non-distributing share usb 10.76 - -

Sustainable Emerging Markets Local Currency Bond Fund

Total net assets usb 422,032,967 429,926,735 424,563,728 224,235,302

Net asset value per:
A Class non-distributing share usD 9.09 8.58 10.43 10.08
A Class non-distributing share EUR hedged EUR 8.08 7.79 9.68 9.46
Al Class non-distributing share UusD 11.45 10.80 13.13 12.68
Al Class non-distributing share EUR hedged EUR 9.70 9.35 11.62 11.35
D Class non-distributing share CHF hedged CHF 8.19 7.89 9.73 9.49
D Class non-distributing share EUR hedged EUR 8.27 7.95 9.84 9.56
D Class non-distributing UK reporting fund share GBP 7.65 7.54 7.68 7.64
E Class distributing (Q) share EUR hedged EUR 7.61 7.52 9.73 9.84
E Class non-distributing share EUR hedged EUR 8.89 8.59 10.73 10.54
| Class non-distributing share usb 10.46 9.84 11.89 11.41
| Class non-distributing share EUR hedged EUR 8.98 8.62 10.65 10.33
X Class non-distributing share usb 9.58 8.99 10.80 10.31
Z| Class non-distributing share usb 11.29 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of

the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Sustainable Energy Fund

Total net assets usb 6,918,736,762 6,450,497,616 7,380,570,724 2,019,028,083

Net asset value per:
A Class distributing (A) share usD 16.01 14.62 18.27 12.85
A Class distributing (A) UK reporting fund share GBP 13.22 12.62 13.29 9.67
A Class distributing (T) share usb 11.96 - - -
A Class non-distributing share usb 16.19 14.78 18.47 12.99
A Class non-distributing share AUD hedged AUD 9.56 8.87 11.36 -
A Class non-distributing share CAD hedged CAD 9.76 8.99 11.37
A Class non-distributing share CNH hedged CNH 100.45 92.92 114.80 -
A Class non-distributing share EUR hedged EUR 14.69 13.74 17.65 12.53
A Class non-distributing share GBP hedged GBP 9.61 8.94 11.37 -
A Class non-distributing share HKD hedged HKD 98.56 90.41 113.69
A Class non-distributing share NZD hedged NzZD 9.66 8.94 11.38 -
A Class non-distributing share SGD hedged SGD 16.78 15.46 19.52 13.76
Al Class non-distributing share usb 18.79 17.14 2142 15.08
C Class non-distributing share usb 1242 11.41 14.44 10.29
D Class distributing (A) share usb 16.64 15.13 18.77 13.12
D Class distributing (A) UK reporting fund share GBP 13.93 13.25 13.84 10.01
D Class non-distributing share usb 18.44 16.77 20.80 14.53
D Class non-distributing share SGD hedged SGD 8.66 7.95 - -
E Class non-distributing share usb 14.53 13.30 16.70 11.81
E Class non-distributing share EUR hedged EUR 9.30 8.72 11.26 -
| Class distributing (A) UK reporting fund share GBP 7.67 7.29 7.62 -
| Class distributing (Q) share usb 11.04 10.03 - -
| Class non-distributing share usb 18.45 16.76 20.73 14.44
| Class non-distributing UK reporting fund share GBP 15.19 14.44 15.04 10.84
S Class non-distributing share usb 17.86 16.22 20.09 14.00
X Class distributing (T) share usb 10.91 10.19 - -
X Class non-distributing share usb 2213 20.01 24.54 16.94
X Class non-distributing share EUR hedged EUR 16.53 15.31 19.30 13.43

Sustainable Fixed Income Global Opportunities Fund

Total net assets EUR 524,180,621 565,937,527 1,063,687,951 614,992,585

Net asset value per:
A Class non-distributing share EUR 9.52 9.74 10.66 10.42
Al Class non-distributing share EUR 9.51 9.72 10.64 10.40
D Class non-distributing share EUR 9.65 9.85 10.72 10.43
D Class non-distributing share CHF hedged CHF 9.51 9.75 - -
D Class non-distributing UK reporting fund share USD hedged usb 9.31 9.35 10.04 -
E Class non-distributing share EUR 9.37 9.61 10.57 10.38
| Class non-distributing share EUR 9.69 9.88 10.74 10.43
| Class non-distributing share JPY hedged JPY 945 972 - -
| Class non-distributing share SEK hedged SEK 91.47 93.15 101.03
| Class non-distributing UK reporting fund share USD hedged usb 9.33 9.37 10.04
X Class distributing (M) share EUR 8.76 9.06 10.06 -
X Class distributing (Q) share EUR 9.01 9.32 10.33 10.21
X Class non-distributing share EUR 9.84 10.00 10.82 10.45
X Class non-distributing share CHF hedged CHF 9.72 9.94 10.77 10.44
X Class non-distributing share GBP hedged GBP 10.09 10.18 10.90 10.48
X Class non-distributing share JPY hedged JPY 984 1,009 1,087 1,047
X Class non-distributing share SEK hedged SEK 98.92 100.49 108.45 104.59
X Class non-distributing share USD hedged usb 10.25 10.26 10.94 10.49
ZI Class non-distributing share EUR 10.17 - - -
Z| Class non-distributing share USD hedged usb 10.29 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Sustainable Global Allocation Fund"
Total net assets usD 92,337,441 - - -
Net asset value per:
A Class distributing (A) UK reporting fund share GBP 8.60 - -
A Class non-distributing UK reporting fund share GBP 8.65 - -
A Class non-distributing UK reporting fund share EUR hedged EUR 10.36 - -
D Class non-distributing UK reporting fund share GBP 8.67 - -
D Class non-distributing UK reporting fund share EUR hedged EUR 10.38 - -
E Class non-distributing UK reporting fund share GBP 8.59 - -
E Class non-distributing UK reporting fund share EUR hedged EUR 10.34 - -
| Class non-distributing UK reporting fund share GBP 8.68 - -
| Class non-distributing UK reporting fund share EUR hedged EUR 10.39 - -
X Class non-distributing UK reporting fund share GBP 8.71 - -
ZI Class non-distributing UK reporting fund share GBP 8.69 - -
ZI Class non-distributing UK reporting fund share EUR hedged EUR 10.40 - -
Sustainable Global Bond Income Fund
Total net assets usb 112,925,911 120,102,371 144,156,163 129,498,829
Net asset value per:
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged CNH 84.85 86.69 100.08 98.40
A Class distributing (S) (M) (G) share usD 8.45 8.50 9.82 9.83
A Class distributing (S) (M) (G) UK reporting fund share AUD hedged AUD 8.06 8.19 9.55 9.58
A Class distributing (S) (M) (G) UK reporting fund share CAD hedged CAD 8.25 8.32 9.64 9.67
A Class distributing (S) (M) (G) UK reporting fund share EUR hedged EUR 7.78 7.96 9.35 9.43
A Class distributing (S) (M) (G) UK reporting fund share GBP hedged GBP 8.07 8.18 9.50 9.55
A Class distributing (S) (M) (G) UK reporting fund share HKD hedged HKD 82.85 83.82 97.56 97.73
A Class distributing (S) (M) (G) UK reporting fund share NZD hedged NzD 8.20 8.30 9.59 9.62
A Class distributing (S) (M) (G) UK reporting fund share SGD hedged SGD 8.23 8.32 9.63 9.65
A Class non-distributing share usb 10.34 10.19 11.25 10.76
Al Class distributing (Q) share EUR hedged EUR 8.35 8.49 9.75 9.68
Al Class non-distributing share usb 11.23 11.06 12.22 11.69
Al Class non-distributing share EUR hedged EUR 9.29 9.30 10.43 10.06
D Class non-distributing share usb 10.58 10.39 11.42 10.87
D Class non-distributing share CHF hedged CHF 943 9.46 10.57 10.17
D Class non-distributing share EUR hedged EUR 9.56 9.55 10.67 10.25
D Class non-distributing UK reporting fund share GBP hedged GBP 10.01 9.92 10.95 10.45
E Class distributing (Q) share EUR hedged EUR 8.25 8.39 9.63 9.56
E Class non-distributing share EUR hedged EUR 9.14 9.18 10.35 10.04
| Class distributing (S) (M) (G) share EUR hedged EUR 8.72 8.89 - -
| Class non-distributing share usb 10.66 1047 11.49 10.92
| Class non-distributing share BRL hedged usb 8.76 8.36 8.48 745
| Class non-distributing share EUR hedged EUR 9.69 9.67 10.78 10.33
X Class distributing (S) (M) (G) share EUR hedged EUR 9.90 - - -
X Class non-distributing share usb 10.91 10.68 11.67 11.03
Z Class non-distributing share usb 10.72 10.52 11.53 10.94
Z Class non-distributing share CHF hedged CHF 9.63 9.64 10.75 10.32
Z Class non-distributing share EUR hedged EUR 9.77 9.74 10.85 10.39
ZI Class non-distributing share usb 10.50 - -
ZI Class non-distributing share EUR hedged EUR 10.37 - -
Sustainable Global Infrastructure Fund
Total net assets usb 11,110,267 10,453,305 10,522,975 -
Net asset value per:
A Class non-distributing share usb 9.48 9.44 10.47
Al Class non-distributing share UsD 10.73 10.68 11.85
D Class non-distributing share usb 9.58 9.50 10.48
E Class non-distributing share usb 10.65 10.62 11.84
| Class non-distributing share usb 10.88 10.78 11.85
X Class non-distributing share usb 9.72 9.60 10.50
Z Class non-distributing share UsD 9.63 9.54 10.49

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of

the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

(1) Fund launched during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Sustainable World Bond Fund

Total net assets usb 1,078,391,072 1,128,318,997 1,365,246,053 1,365,243,468

Net asset value per:
A Class distributing (D) share usD 5147 53.53 61.89 61.34
A Class distributing (M) share UsD 51.34 53.40 61.73 61.19
A Class distributing (R) (M) (G) share CNH hedged CNH 87.05 92.36 108.18 107.70
A Class distributing (S) (M) (G) share SGD hedged SGD 8.62 9.05 10.60 10.63
A Class non-distributing share usb 74.12 76.31 86.91 85.13
A Class non-distributing share EUR hedged EUR 166.31 174.06 201.30 198.89
A Class non-distributing UK reporting fund share GBP hedged GBP 10.65 11.05 12.63 12.41
C Class distributing (D) share usb 51.74 53.81 62.21 61.70
D Class distributing (M) share usb 51.39 53.45 61.80 61.26
D Class non-distributing share usb 78.95 81.12 92.02 89.78
D Class non-distributing share CHF hedged CHF 9.04 9.49 10.95 10.80
D Class non-distributing share EUR hedged EUR 173.17 180.88 208.35 205.03
D Class non-distributing UK reporting fund share GBP hedged GBP 10.82 1.21 12.76 12.48
E Class non-distributing share usb 67.50 69.66 79.74 78.50
| Class distributing (A) share EUR hedged EUR 8.57 8.94 10.51 10.51
| Class non-distributing share usb 10.29 10.57 11.97 11.65
X Class non-distributing share usb 86.23 88.33 99.59 96.57
X Class non-distributing share CHF hedged CHF 12.99 13.59 15.57 15.26
X Class non-distributing share DKK hedged DKK 107.48 111.26 125.88 121.99
X Class non-distributing share EUR hedged EUR 185.93 193.62 221.67 216.82
X Class non-distributing share GBP hedged GBP 11.87 12.26 13.88 13.49
X Class non-distributing share NOK hedged NOK 12.81 13.25 14.96 14.53
X Class non-distributing share NZD hedged NzD 11.31 11.65 13.12 12.73

Swiss Small & MidCap Opportunities Fund

Total net assets CHF 658,628,961 707,399,037 1,067,455,859 909,872,110

Net asset value per:
A Class non-distributing share CHF 609.89 572.12 781.90 563.35
D Class distributing (M) UK reporting fund share GBP 18.94 17.68 21.69 16.21
D Class non-distributing UK reporting fund share GBP 599.02 559.15 685.75 512.64
| Class non-distributing share CHF 33.73 31.48 42.59 30.38

Systematic China A-Share Opportunities Fund

Total net assets usb 535,733,691 562,981,457 618,523,841 533,804,519

Net asset value per:
A Class non-distributing share usb 11.85 11.94" 15.07" 13.65
A Class non-distributing share SGD hedged SGD 10.63 10.80° 13.69° 12.44
Al Class non-distributing share EUR hedged EUR 9.61 9.87" 1271 11.65
D Class non-distributing share usD 12.33 12.37° 15.50" 13.93
D Class non-distributing share EUR hedged EUR 9.80 10.03° 12.82° 11.67
D Class non-distributing UK reporting fund share GBP 10.15 10.65" 11.25 1045
E Class non-distributing share EUR hedged EUR 9.48 9.76" 12,63 11.64
| Class non-distributing share UsD 12.51 1253 15.67" 14.04
| Class non-distributing share EUR hedged EUR 9.87 10.09" 12.86° 11.67
S Class non-distributing share usb 13.24 13.27° 16.61° 14.90
SR Class non-distributing share usD 10.31 10.34" - -
X Class non-distributing share usb 13.02 13.00° 16.13° 14.35
Z Class non-distributing share usb 12.51 12.54" 15.67" 14.05

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details. i
(3)Fund name changed during the period, see Note 1, for further details.

4)Fund closed to subscriptions, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

Systematic Global Equity High Income Fund
Total net assets usb 4,334,506,481 4,369,623,100 3,257,105,292 1,376,624,007
Net asset value per:

A Class distributing (A) (G) share usb 9.03 8.92 -

A Class distributing (A) (G) share CHF hedged CHF 8.70 8.80 - -
A Class distributing (Q) (G) share usb 4.65 4.76 5.85 511
A Class distributing (Q) (G) share EUR hedged EUR 313 3.28 411 3.62
A Class distributing (Q) (G) UK reporting fund share CHF hedged CHF 8.12 8.50 10.67° -
A Class distributing (R) (M) (G) share AUD hedged AUD 7.30 7.59 9.44 8.22
A Class distributing (R) (M) (G) share CAD hedged CAD 7.38 7.64 945" 8.26
A Class distributing (R) (M) (G) share CNH hedged CNH 77.91 81.75 100.90" 86.90
A Class distributing (R) (M) (G) share NZD hedged NzD 7.35 7.65 9.50° 8.29
A Class distributing (R) (M) (G) share ZAR hedged ZAR 90.12 93.44 14.74 -
A Class distributing (S) (M) (G) share usD 7.71 7.95 9.79° 8.56
A Class distributing (S) (M) (G) share HKD hedged HKD 73.61 76.31 94.53° 82.78
A Class distributing (S) (M) (G) share SGD hedged SGD 8.03 8.33 - -
A Class distributing (S) (M) (G) UK reporting fund share GBP hedged GBP 6.88 7.20 8.96° 7.87
A Class non-distributing share usb 16.51 16.30 18.64° 15.23
A Class non-distributing share EUR hedged EUR 9.49 9.58 11.18" 9.22
A Class non-distributing share HKD hedged HKD 98.02 97.33 111.94° -
A Class non-distributing share SGD hedged SGD 13.11 13.04 15.00° 12.28
A Class non-distributing UK reporting fund share CHF hedged CHF 9.19 9.29 10.84° -
C Class distributing (Q) (G) share usD 4.64 475 5.84° 5.10
C Class non-distributing share usb 13.45 13.37 15.48" 12.81
D Class distributing (A) (G) share usb 9.11 8.96 - -
D Class distributing (A) (G) share CHF hedged CHF 8.78 8.83 - -
D Class distributing (Q) (G) share usD 5.16 525 6.40° 5.53
D Class distributing (Q) (G) UK reporting fund share CHF hedged CHF 8.26 8.61 10.71 -
D Class distributing (Q) (G) UK reporting fund share EUR hedged EUR 8.29 8.62 10.73°

D Class distributing (Q) (G) UK reporting fund share GBP hedged GBP 8.45 8.73 10.75°

D Class distributing (S) (M) (G) share usb 9.80 10.00 -

D Class distributing (S) (M) (G) share SGD hedged SGD 8.15 8.41 - -
D Class non-distributing share EUR hedged EUR 10.41 10.46 12.10° 9.86
D Class non-distributing UK reporting fund share GBP 15.26 15.70 14.98° 12.56
D Class non-distributing UK reporting fund share CHF hedged CHF 9.35 9.41 10.88° -
E Class distributing (Q) (G) share EUR hedged EUR 713 745 9.35" 8.24
E Class non-distributing share usD 14.89 14.75 16.95" 13.92
E Class non-distributing share EUR hedged EUR 8.77 8.87 10417 8.62
| Class distributing (A) (G) share usb 9.13 8.97 - -
| Class distributing (M) (G) share UsD 9.47 9.61 11.75° 10.12
| Class distributing (Q) (G) share usD 9.7 9.87 12.00° 10.35
I Class distributing (Q) UK reporting fund share CHF hedged CHF 8.09 8.42 1045 -
| Class distributing (Q) UK reporting fund share EUR hedged EUR 8.1 8.42 10.46" -
| Class non-distributing share usb 15.82 15.54 17.56° 14.18
SR Class distributing (S) (M) (G) share UusD 9.07 9.28 - -
SR Class non-distributing share UusD 9.67 9.51 - -
X Class non-distributing share UsD 13.08 12.81 14.39° 11.55

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.
* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
Systematic Global Sustainable Income & Growth Fund”
Total net assets usD 16,485,557 - - -
Net asset value per:
A Class distributing (Q) (G) UK reporting fund share GBP 8.60 - -
A Class distributing (S) (M) (G) UK reporting fund share GBP 8.52 - -
A Class distributing (S) (M) (G) UK reporting fund share CNH hedged CNH 102.28 - -
A Class distributing (S) (M) (G) UK reporting fund share HKD hedged HKD 102.93 - -
A Class distributing (S) (M) (G) UK reporting fund share SGD hedged SGD 10.28 - -
A Class non-distributing UK reporting fund share GBP 8.72 - -
D Class distributing (S) (M) (G) share usb 10.00 - -
D Class non-distributing UK reporting fund share GBP 8.76 - -
D Class non-distributing UK reporting fund share EUR hedged EUR 10.45 - -
E Class non-distributing share EUR hedged EUR 9.83 - -
| Class non-distributing UK reporting fund share GBP 8.77 - -
| Class non-distributing UK reporting fund share EUR hedged EUR 10.46 - -
X Class non-distributing UK reporting fund share GBP 8.79 - -
ZI Class non-distributing UK reporting fund share GBP 8.77 - -
Systematic Sustainable Global SmallCap Fund @
Total net assets usb 258,578,181 222,047,023 281,072,765 180,490,667
Net asset value per:
A Class non-distributing share usb 134.03 122.91 148.10 104.15
A Class non-distributing share AUD hedged AUD 13.85 12.90 15.84 11.23
C Class non-distributing share usb 100.12 92.38 12.72 80.26
D Class non-distributing share usb 149.55 136.63 163.40 114.05
E Class non-distributing share usb 121.05 11.28 134.76 95.24
X Class non-distributing share GBP hedged GBP 9.7 8.99 10.81
United Kingdom Fund
Total net assets GBP 246,866,542 269,647,969 452,131,595 186,092,009
Net asset value per:
A Class distributing (A) UK reporting fund share GBP 96.48 93.31° 118.97 96.44
A Class non-distributing share GBP 117.14 113.29° 143.29 115.79
C Class non-distributing share GBP 87.06 84.72° 108.51 88.79
D Class distributing (A) UK reporting fund share GBP 97.12 93.58" 119.41 96.72
D Class non-distributing share GBP 131.34 126.56" 158.87 127.42
D Class non-distributing UK reporting fund share GBP 131.35 126.56 158.87 127.42
E Class non-distributing share GBP 103.97 100.80" 128.14 104.06
| Class distributing (A) UK reporting fund share GBP 10.02 9.64" 12.31 9.97
| Class non-distributing share GBP 13.90 13.38" 16.75 13.40
X Class non-distributing share GBP 147.62 14153 175.90 139.66
US Basic Value Fund
Total net assets usb 752,265,386 759,596,354 960,620,592 452,896,915
Net asset value per:
A Class distributing (A) share usD 109.64 105.33 110.70 82.26
A Class distributing (A) UK reporting fund share GBP 90.20 90.61 80.21 61.66
A Class distributing (T) share usb 10.43 - - -
A Class non-distributing share Uusb 111.09 106.72 112.15 83.33
A Class non-distributing share CNH hedged CNH 182.22 177.20 183.49 133.74
A Class non-distributing share EUR hedged EUR 66.47 65.21 69.99 52.53
A Class non-distributing share SGD hedged SGD 20.65 19.98 211 15.73
C Class non-distributing share usb 78.26 75.65 80.50 60.56
C Class non-distributing share EUR hedged EUR 55.71 55.00 59.78 4544
D Class distributing (A) share usb 111.02 106.25 11.72 82.94
D Class distributing (A) UK reporting fund share GBP 91.27 91.35 80.90 62.14
D Class non-distributing share usb 125.88 120.47 125.65 92.67
D Class non-distributing share EUR hedged EUR 71.82 70.21 74.78 55.72
E Class non-distributing share usb 100.02 96.32 101.73 75.96
E Class non-distributing share EUR hedged EUR 55.81 54.89 59.21 4467
| Class non-distributing share usb 125.09 119.57 124.39 91.50
X Class non-distributing share usb 147.85 140.80 145.38 106.14

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.
(1) Fund launched during the period, see Note 1, for further details.
G®)Fund name changed during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
US Dollar Bond Fund
Total net assets usb 514,384,461 572,662,383 771,881,953 911,486,811
Net asset value per:
A Class distributing (D) share usD 14.94 15.59 18.08 18.24
A Class distributing (M) share usb 14.95 15.60 18.09 18.25
A Class non-distributing share usb 31.18 32.13 36.76 36.61
C Class distributing (D) share usb 14.06 14.67 17.01 17.17
C Class non-distributing share usb 22.61 23.44 27.16 27.39
D Class distributing (M) share usb 14.95 15.59 18.09 18.25
D Class non-distributing share usb 32.82 33.74 38.46 38.14
D Class non-distributing UK reporting fund share GBP hedged GBP 9.79 10.17 11.63 11.56
E Class non-distributing share usb 27.95 28.87 33.21 33.23
| Class distributing (Q) share usb 8.92 9.29 10.76 10.86
| Class non-distributing share usb 10.62 10.91 12.41 12.29
| Class non-distributing share EUR hedged EUR 9.08 9.49 10.96 10.95
X Class distributing (Q) share usb 8.85 9.23 10.69 10.79
X Class non-distributing share usb 10.31 10.57 11.97 11.80

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

US Dollar High Yield Bond Fund

Total net assets usb 2,031,004,182 2,357,372,193 3,591,197,714 3,031,279,724

Net asset value per:
A Class distributing (A) UK reporting fund share GBP hedged GBP 9.14 9.09 10.71 10.30
A Class distributing (D) share Usb 513 5.18 6.03 5.79
A Class distributing (M) share usb 5.18 5.22 6.09 5.84
A Class distributing (M) share AUD hedged AUD 9.65 9.83 11.57 1.13
A Class distributing (M) share CAD hedged CAD 8.73 8.84 10.34 9.94
A Class distributing (M) share EUR hedged EUR 7.64 7.84 9.31 9.01
A Class distributing (M) share GBP hedged GBP 8.23 8.39 9.85 9.48
A Class distributing (M) share NZD hedged NzZD 9.55 9.70 11.34 10.90
A Class distributing (M) share SGD hedged SGD 8.50 8.62 10.07 9.67
A Class distributing (R) (M) (G) share AUD hedged AUD 7.51 767 9.17 8.94
A Class distributing (R) (M) (G) share ZAR hedged ZAR 75.58 77.05 90.97 88.00
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged CNH 85.89 88.78 105.70 102.59
A Class distributing (S) (M) (G) share usb 417 4.25 5.05 4.95
A Class distributing (S) (M) (G) share HKD hedged HKD 30.84 31.53 37.69 36.96
A Class distributing (S) (M) (G) share SGD hedged SGD 7.59 7.75 9.25 9.06
A Class non-distributing share usb 35.38 34.83 39.04 36.04
A Class non-distributing share AUD hedged AUD 17.00 16.91 19.12 17.70
A Class non-distributing share CHF hedged CHF 10.24 10.30 11.76 10.98
A Class non-distributing share EUR hedged EUR 200.82 201.30 229.57 213.89
A Class non-distributing share SGD hedged SGD 14.96 14.80 16.64 15.37
C Class distributing (D) share usb 5.14 5.19 6.04 5.80
C Class non-distributing share usb 26.36 26.11 29.63 27.70
D Class distributing (A) UK reporting fund share GBP hedged GBP 9.12 9.04 10.66 10.25
D Class distributing (M) share usb 8.87 8.95 1043 10.01
D Class distributing (M) share SGD hedged SGD 8.52 8.64 10.10 9.70
D Class non-distributing share AUD hedged AUD 18.22 18.05 20.28 18.65
D Class non-distributing share CHF hedged CHF 10.84 10.85 12.31 11.42
D Class non-distributing share EUR hedged EUR 217.48 217.23 246.02 227.62
D Class non-distributing share SGD hedged SGD 15.99 15.76 17.60 16.14
D Class non-distributing UK reporting fund share GBP 31.56 32.37 30.35 28.79
E Class non-distributing share usb 3191 3149 3547 3291
E Class non-distributing share EUR hedged EUR 8.83 8.87 1017 -
| Class distributing (A) UK reporting fund share GBP hedged GBP 791 7.84 9.24 8.89
| Class distributing (M) share usb 8.36 8.43 9.82 9.42
| Class non-distributing share usb 15.62 15.31 17.01 15.57
| Class non-distributing share EUR hedged EUR 11.24 11.22 12.69 11.72
| Class non-distributing UK reporting fund share CHF hedged CHF 8.94 8.94 10.13 -
| Class non-distributing UK reporting fund share GBP hedged GBP 9.82 9.72 10.88 -
SR Class distributing (A) UK reporting fund share GBP hedged GBP 8.64 8.56 10.09 -
SR Class distributing (M) UK reporting fund share GBP 7.08 7.46 7.33 -
SR Class non-distributing UK reporting fund share GBP 7.76 7.96 745 -
SR Class non-distributing UK reporting fund share EUR hedged EUR 9.06 9.05 10.24 -
X Class distributing (S) (M) (G) share usb 9.41 9.49 11.12 10.74
X Class non-distributing share usb 43.40 4243 46.89 4270

US Dollar Reserve Fund

Total net assets usb 476,533,621 505,636,900 513,108,285 643,329,670

Net asset value per:
A Class non-distributing share usb 161.50 158.74 158.24 158.30
A Class non-distributing share GBP hedged GBP 191.02 188.71 188.57 189.12
C Class non-distributing share usb 160.76 158.01 157.52 157.57
D Class non-distributing share GBP hedged GBP 192.86 190.33 190.06 190.61
E Class non-distributing share usb 153.00 150.57 150.48 150.91
E Class non-distributing share GBP hedged GBP 180.40 178.44 178.75 179.72
X Class non-distributing share usb 10.99 10.78 10.72 10.70

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

US Dollar Short Duration Bond Fund

Total net assets usb 1,667,458,012 1,582,256,819 1,799,880,962 1,640,867,085

Net asset value per:
A Class distributing (D) share usD 7.95 8.07 8.64 8.63
A Class distributing (M) share Usb 7.95 8.07 8.64 8.63
A Class distributing (M) share SGD hedged SGD 8.88 9.04 9.69 9.68
A Class non-distributing share usb 13.46 13.48 14.26 14.10
A Class non-distributing share EUR hedged EUR 9.26 9.40 10.09 10.07
Al Class non-distributing share usb 10.00 10.01 10.59 10.48
C Class distributing (D) share usb 7.93 8.05 8.62 8.64
C Class non-distributing share usb 10.44 10.52 11.27 11.29
D Class distributing (M) share usb 9.12 9.26 9.92 9.90
D Class non-distributing share usb 13.95 13.94 14.70 14.49
D Class non-distributing share EUR hedged EUR 9.31 9.44 10.09 10.04
E Class non-distributing share usb 12.07 12.11 12.88 12.81
| Class distributing (Q) share usb 9.54 9.66 10.32 10.31
| Class non-distributing share usb 10.65 10.64 11.21 11.04
| Class non-distributing share EUR hedged EUR 9.37 9.50 10.15 10.08
X Class non-distributing share usb 15.50 15.46 16.21 15.91

US Flexible Equity Fund

Total net assets usb 1,394,607,576 1,544,907,233 1,498,854,088 1,102,463,017

Net asset value per:
A Class distributing (A) share UsD 51.50 50.73 55.38 42.47
A Class distributing (A) share EUR hedged EUR 30.75 30.95 34.54 26.71
A Class distributing (A) UK reporting fund share GBP 42.39 43.66 40.14 31.85
A Class non-distributing share usb 51.49 50.71 55.36 42.45
A Class non-distributing share CNH hedged CNH 229.95 229.59 247.41 185.82
A Class non-distributing share EUR hedged EUR 30.66 30.86 34.44 26.63
A Class non-distributing share JPY hedged JPY 1,381 1,399 1,545 1,189
Al Class non-distributing share usb 16.05 15.82 17.27 13.24
C Class non-distributing share usb 39.69 39.33 43.48 33.76
C Class non-distributing share EUR hedged EUR 22.36 22.65 25.60 20.05
D Class distributing (A) share usb 54.60 53.57 58.04 4418
D Class distributing (A) UK reporting fund share GBP 44.93 46.11 42.08 33.14
D Class non-distributing share usb 58.52 57.42 62.22 47.35
D Class non-distributing share EUR hedged EUR 34.82 34.92 38.67 29.69
E Class non-distributing share usb 46.68 46.09 50.56 38.97
E Class non-distributing share EUR hedged EUR 26.80 27.05 30.33 23.58
| Class non-distributing share usb 35.15 34.45 37.23 28.26
| Class non-distributing share EUR hedged EUR 13.90 13.92 15.38 1.77
X Class non-distributing share usb 68.42 66.80 71.65 53.99
X Class non-distributing share EUR hedged EUR 14.53 14.50 15.90 12.09

US Government Mortgage Impact Fund

Total net assets usb 85,900,552 101,674,992 139,597,939 145,966,158

Net asset value per:
A Class distributing (D) share UsD 7.52 7.95 9.16 9.41
A Class distributing (M) share usb 7.52 7.95 9.16 9.41
A Class non-distributing share usb 17.80 18.57 20.84 20.80
C Class distributing (D) share usb 7.93 8.39 9.66 9.93
C Class non-distributing share usb 13.99 14.68 16.68 16.86
D Class distributing (M) share usb 7.54 7.97 9.18 9.43
D Class non-distributing share usb 18.67 19.43 21.73 21.62
E Class non-distributing share usb 15.98 16.70 18.84 18.90
| Class distributing (M) share usb 7.68 8.12 9.35 9.61
| Class non-distributing share usb 9.32 9.70 10.83 10.75
X Class distributing (M) share usb 7.67 8.1 9.34 9.60
ZI Class non-distributing share usb 10.40 - - -
ZI Class non-distributing share EUR hedged EUR 10.28 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
US Growth Fund
Total net assets usb 294,933,237 310,964,654 602,871,140 634,034,618
Net asset value per:
A Class distributing (A) share usD 34.02 35.80 5241 41.78
A Class non-distributing share UusD 2718 28.60 4187 33.38
A Class non-distributing share EUR hedged EUR 21.66 23.35 35.19° 28.23
A Class non-distributing UK reporting fund share GBP 22.39 24.64 30.38" 25.06
Al Class non-distributing share usb 13.10 13.80 20.19" 16.10
C Class non-distributing share usb 20.56 21.77 3227 26.05
D Class distributing (A) share usD 34.32 35.97 5227 41.36
D Class non-distributing share usb 30.45 31.92 46.39" 36.70
D Class non-distributing UK reporting fund share GBP 25.08 27.50 33.66° 27.55
E Class non-distributing share usb 24.56 2591 38.12" 30.54
| Class non-distributing share usb 19.15 20.05 29.06" 22.93
X Class non-distributing share usb 8.21 8.56 12.32° -
US Mid-Cap Value Fund
Total net assets usb 286,962,998 264,640,243 328,740,239 131,997,505
Net asset value per:
A Class non-distributing share usD 324.97 308.83 320.21° 219.32
A Class non-distributing share AUD hedged AUD 17.66 17.04 17.99" 12.43
C Class non-distributing share usD 240.72 230.18 241.66" 167.60
D Class non-distributing share usb 364.06 344.71 354.73 241.18
E Class non-distributing share UsD 288.40 274.76 286.31" 197.08
| Class non-distributing share usb 18.71 17.69 18.16° 12.31
US Sustainable Equity Fund
Total net assets usb 4,384,045 4,276,723 5,429,548 -
Net asset value per:
A Class non-distributing share usb 8.16 8.32 10.79
D Class non-distributing share usb 8.28 8.41 10.81
D Class non-distributing UK reporting fund share GBP 6.82 7.24 7.84
E Class non-distributing share usb 9.01 9.20 11.99
| Class non-distributing share UsD 8.31 8.43 10.81
| Class non-distributing UK reporting fund share GBP 6.85 7.26 7.85
X Class non-distributing UK reporting fund share GBP 6.93 7.32 7.86
ZI Class non-distributing share usb 9.66 - -

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

World Energy Fund

Total net assets usb 3,378,001,133 3,014,573,608 2,108,830,946 2,085,847,574

Net asset value per:
A Class distributing (A) share usD 21.02 19.86 13.01 10.15
A Class distributing (A) UK reporting fund share GBP 17.25 17.05 9.41 7.60
A Class distributing (T) share usb 10.30 - - -
A Class non-distributing share usb 23.05 21.79 14.09 10.80
A Class non-distributing share AUD hedged AUD 8.47 8.13 5.36 419
A Class non-distributing share CHF hedged CHF 6.28 6.05 3.97 3.09
A Class non-distributing share EUR hedged EUR 5.83 5.64 3.70 2.88
A Class non-distributing share HKD hedged HKD 10.65 10.11 6.57 5.04
A Class non-distributing share SGD hedged SGD 6.32 5.99 3.89 3.00
Al Class non-distributing share usb 15.07 14.25 9.21 7.06
C Class non-distributing share usb 17.53 16.68 10.92 8.48
C Class non-distributing share EUR hedged EUR 482 4.69 3.12 246
D Class distributing (A) share usb 2112 19.89 13.02 10.15
D Class distributing (A) UK reporting fund share GBP 17.46 17.19 9.48 7.65
D Class non-distributing share usb 26.19 24.66 15.83 12.05
D Class non-distributing share CHF hedged CHF 6.78 6.51 4.24 3.27
D Class non-distributing share EUR hedged EUR 6.51 6.28 4.09 3.16
E Class non-distributing share usb 20.67 19.58 12.73 9.81
E Class non-distributing share EUR hedged EUR 5.40 5.23 3.45 2.70
| Class non-distributing share usb 26.29 24.72 15.83 12.01
| Class non-distributing share EUR hedged EUR 6.70 6.45 419 3.23
S Class non-distributing share usb 14.20 13.36 8.56 6.50
S Class non-distributing share EUR hedged EUR 13.42 12.92 8.40 6.48
X Class distributing (T) share usb 10.01 9.69 - -
X Class non-distributing share usb 32.84 30.74 19.48 14.64

World Financials Fund

Total net assets usb 1,845,163,752 1,419,083,947 1,633,640,408 456,166,910

Net asset value per:
A Class distributing (A) share usb 10.98 9.17 12.57
A Class distributing (T) share usb 11.92 - - -
A Class non-distributing share HKD hedged HKD 122.55 102.85 140.98 91.35
A Class non-distributing share SGD hedged SGD 13.27 11.17 15.38 10.00
A Class non-distributing UK reporting fund share GBP 29.98 26.20 30.04 20.13
Al Class non-distributing share usb 14.72 12.31 16.75 10.85
C Class non-distributing share usb 28.04 23.58 32.51 21.31
D Class non-distributing UK reporting fund share GBP 33.68 29.32 33.37 2219
E Class non-distributing share usb 32.85 27.51 37.65 24.51
| Class non-distributing share usb 14.30 11.90 16.03 10.28
X Class distributing (T) share usb 11.35 9.71 - -
X Class non-distributing share usb 20.83 17.25 23.08 14.69

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020

World Gold Fund

Total net assets usb 3,823,057,712 3,351,047,354 5,287,967,838 7,362,416,769

Net asset value per:
A Class distributing (A) share usD 30.80 26.65 38.37 49.66
A Class distributing (A) UK reporting fund share GBP 25.38 22.96 27.84 37.28
A Class distributing (T) share UusD 11.87 - - -
A Class non-distributing share usb 30.80 26.65 38.37 49.67
A Class non-distributing share AUD hedged AUD 8.62 7.61 11.34 14.87
A Class non-distributing share CHF hedged CHF 437 3.87 5.73 7.58
A Class non-distributing share EUR hedged EUR 4.23 3.76 5.56 7.32
A Class non-distributing share HKD hedged HKD 5.89 5.12 741 9.61
A Class non-distributing share PLN hedged PLN 87.53 75.31 107.72 141.55
A Class non-distributing share SGD hedged SGD 513 447 6.51 8.47
A Class non-distributing UK reporting fund share GBP 25.38 22.96 27.84 37.29
Al Class non-distributing share usb 12.68 10.97 15.80 2045
Al Class non-distributing share EUR hedged EUR 11.09 9.84 14.57 19.18
C Class non-distributing share usb 22.86 19.90 29.02 38.03
C Class non-distributing share EUR hedged EUR 3.49 3.12 4.67 6.23
D Class distributing (A) share usb 32.70 28.19 40.61 52.44
D Class non-distributing share usb 35.00 30.17 4312 55.39
D Class non-distributing share CHF hedged CHF 477 4.20 6.18 8.10
D Class non-distributing share EUR hedged EUR 4.75 421 6.18 8.07
D Class non-distributing share SGD hedged SGD 5.54 4.82 6.96 8.99
D Class non-distributing UK reporting fund share GBP hedged GBP 18.07 15.87 23.14 29.94
E Class non-distributing share usb 27.34 23.71 34.31 44.63
E Class non-distributing share EUR hedged EUR 3.92 349 5.19 6.87
| Class non-distributing share usb 35.16 30.27 43.15 55.29
| Class non-distributing share EUR hedged EUR 4.86 429 6.29 8.19
S Class non-distributing share usb 10.93 9.41 13.41 17.19
X Class distributing (T) share usb 8.43 7.38 - -
X Class non-distributing share usb 43.28 37.07 52.32 66.37

World Healthscience Fund

Total net assets usb 14,265,247,992 13,872,428,365 14,078,116,205 9,796,456,452

Net asset value per:
A Class distributing (A) share Uusb 11.41 11.18 12.52 10.58
A Class distributing (T) share usb 9.75 - - -
A Class non-distributing share usb 60.46 59.27 66.33 56.02
A Class non-distributing share AUD hedged AUD 19.91 19.74 22.37 18.96
A Class non-distributing share CNH hedged CNH 175.89 174.33 192.47 159.18
A Class non-distributing share HKD hedged HKD 205.73 202.83 228.25 192.90
A Class non-distributing share JPY hedged JPY 1,258 1,262 1,428 1,212
A Class non-distributing share SGD hedged SGD 20.44 20.15 22.64 19.14
A Class non-distributing UK reporting fund share EUR hedged EUR 13.32 13.30 15.16 12.92
Al Class non-distributing share usb 16.09 15.78 17.66 14.91
C Class non-distributing share usb 46.38 4575 51.84 44.33
D Class distributing (A) share usb 15.45 15.09 16.79 14.07
D Class distributing (Q) UK reporting fund share GBP 12.98 13.26 1242 10.77
D Class non-distributing share usb 67.88 66.30 73.63 61.73
D Class non-distributing share EUR hedged EUR 11.49 11.43 12.93 10.94
E Class non-distributing share usb 54.26 53.33 59.97 50.91
E Class non-distributing share EUR hedged EUR 9.81 9.82 11.25 -
| Class distributing (A) UK reporting fund share GBP 8.72 8.89 8.33 -
| Class non-distributing share usb 14.00 13.66 15.14 12.66
| Class non-distributing share EUR hedged EUR 11.57 11.50 12.98 10.95
X Class distributing (T) share usb 9.74 9.76 - -
X Class non-distributing share usb 76.39 74.25 81.66 67.79

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values
as at 28 February 2023 continued

Currency 28 February 2023 31 August 2022 31 August 2021 31 August 2020
World Mining Fund
Total net assets usb 6,042,424,247 5,369,730,517 7,065,270,881 4,826,201,552
Net asset value per:
A Class distributing (A) share usD 58.31 49.53 58.15 43.77
A Class distributing (A) UK reporting fund share GBP 46.74 41.51 41.05 31.97
A Class distributing (T) share UusD 11.31 - - -
A Class non-distributing share usb 64.08 54.43 61.88 45.80
A Class non-distributing share AUD hedged AUD 11.84 10.27 12.05 9.09
A Class non-distributing share CHF hedged CHF 7.96 6.93 8.08 6.09
A Class non-distributing share EUR hedged EUR 4.82 4.20 4.90 3.69
A Class non-distributing share HKD hedged HKD 11.10 9.48 10.83 8.03
A Class non-distributing share PLN hedged PLN 9.30 7.88 9.01 6.75
A Class non-distributing share SGD hedged SGD 5.65 4.84 5.57 415
Al Class non-distributing share usb 19.07 16.21 18.42 13.63
Al Class non-distributing share EUR hedged EUR 14.48 12.61 14.71 11.07
C Class non-distributing share usb 47.73 40.79 46.96 35.19
C Class non-distributing share EUR hedged EUR 3.98 3.49 412 3.14
D Class distributing (A) UK reporting fund share GBP 47.03 41.62 41.21 32.07
D Class non-distributing share usb 72.83 61.63 69.54 51.09
D Class non-distributing share CHF hedged CHF 8.62 747 8.66 6.47
D Class non-distributing share EUR hedged EUR 5.39 4.67 541 4.04
D Class non-distributing share PLN hedged PLN 10.04 8.48 9.63 7.16
D Class non-distributing share SGD hedged SGD 8.86 7.57 8.64 6.39
D Class non-distributing UK reporting fund share GBP hedged GBP 36.76 31.75 36.78 27.41
E Class non-distributing share usb 57.01 48.55 55.47 41.26
E Class non-distributing share EUR hedged EUR 447 3.90 4.57 3.46
| Class distributing (A) UK reporting fund share GBP 11.28 - - -
| Class non-distributing share usb 72.96 61.66 69.40 50.85
| Class non-distributing share EUR hedged EUR 5.59 4.84 5.60 417
| Class non-distributing UK reporting fund share GBP 60.10 - - -
S Class non-distributing share usb 16.42 13.88 15.63 11.46
S Class non-distributing share EUR hedged EUR 15.05 13.04 15.08 11.25
X Class distributing (T) share usb 9.83 8.46 - -
X Class non-distributing share usb 91.12 76.64 85.39 61.95
X Class non-distributing share EUR hedged EUR 6.25 5.39 6.16 4.54
World Real Estate Securities Fund
Total net assets usb 147,499,277 146,252,232 193,710,557 172,116,564
Net asset value per:
A Class distributing (R) (M) (G) share CNH hedged CNH 94.09° 102.70 133.42 102.38"
A Class distributing (S) (M) (G) share usb 9.37 10.04 12.96 10.01"
A Class distributing (S) (M) (G) share HKD hedged HKD 97.99° 105.19 136.27 104.84°
A Class distributing (S) (M) (G) share SGD hedged SGD 9.70" 10.48 13.60 10.47°
A Class distributing (T) share usb 10.68° - - -
A Class non-distributing share usb 14.41 15.16 19.05 14.30°
D Class distributing (S) (M) (G) share usb 9.58" - - -
D Class non-distributing share usb 12.02° 12.60 15.72 1.71°
D Class non-distributing share CHF hedged CHF 9.80° 10.55 1347 10.16"
E Class non-distributing share usb 11.50" 12.14 15.32 11.56"
X Class distributing (T) share usb 8.61" 9.25 - -
X Class non-distributing share UusD 13.19" 13.76 16.99 12.58"
X Class non-distributing share AUD hedged AUD 10.09° 10.72 13.46 9.97°

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of
the relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

* Dilution adjustment included, see Note 2(g), for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Three Year Summary of Net Asset Values

as at 28 February 2023 continued

World Technology Fund
Total net assets
Net asset value per:
A Class distributing (A) share
A Class distributing (A) UK reporting fund share
A Class distributing (T) share
A Class non-distributing share
A Class non-distributing share AUD hedged
A Class non-distributing share CNH hedged
A Class non-distributing share JPY hedged
A Class non-distributing share SGD hedged
A Class non-distributing UK reporting fund share EUR hedged
Al Class non-distributing share
C Class non-distributing share
D Class non-distributing share
D Class non-distributing share EUR hedged
E Class non-distributing share
E Class non-distributing share EUR hedged
| Class distributing (A) UK reporting fund share
| Class distributing (Q) UK reporting fund share GBP hedged
| Class non-distributing share
| Class non-distributing share BRL hedged
| Class non-distributing share EUR hedged
| Class non-distributing UK reporting fund share
X Class distributing (T) share
X Class non-distributing share

Currency

usb

usb
GBP
usb
usb
AUD
CNH
JPY
SGD
EUR
usb
usb
usb
EUR
usb
EUR
GBP
GBP
usb
usb
EUR
GBP
usb
usb

28 February 2023 31 August 2022 31 August 2021 31 August 2020
8,181,727,714 8,792,222,507 13,553,638,267 7,167,899,894
7.64 8.02 12.34
6.29 6.91 8.95
10.46 - - -
53.83 56.51 86.92 64.61
7.59 8.13 12.81 -
79.92 85.46 130.12 -
1,436 1,560 2,436 1,822
14.40 15.28 23.79 17.70
14.27 15.36 24.36 18.25
16.36 1717 26.41 19.63
41.09 43.40 67.60 50.88
59.78 62.53 95.45 70.42
10.72 11.49 18.09 13.45
48.74 51.29 79.29 59.23
6.49 7.01 1.17 -
5.34 5.83 748 -
7.03 7.50 11.63 -
22.09 23.08 35.15 25.87
8.52 8.67 12.31 -
15.17 16.26 25.53 18.93
18.20 19.88 25.50 19.42
9.23 9.95 - -
20.91 21.76 32.90 24.04

Prices are quoted in the Dealing Currency(ies) of the relevant Share Class. In the case of those Share Classes for which two or more Dealing Currencies are available, the Base Currency of the
relevant Share Class is presented. The additional dealing currency prices are calculated by converting the price at the relevant spot exchange rate at the time of valuation.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023

BlackRock Asia Pacific Asian
Global Equity Growth
Funds Income Leaders
Fund Name Combined Fund Fund
usD usD usD
Net assets at the beginning of the period 158,705,943,828 116,844,096 865,199,577 838,847,579
Income
Bank interest 2(b) 44,698,309 2,725 20,967
Bond interest, net of withholding taxes 2(b) 1,155,865,355 - -
Swap interest 2(c) 125,804,488 - -
Contracts for difference interest 2(c) 1,488,967 - -
Equity linked note income 2(c) 70,079,251 - -
Interest from money market deposits 2(b) 14,237,302 - - -
Collective investment scheme income, net of withholding taxes 2(b) 66,387,570 28,841 445,955 526,531
Dividends, net of withholding taxes 2(b) 642,723,445 1,087,531 5,702,158 4,181,056
Contracts for difference dividends, net of withholding taxes 2(c) 1,188,207 - 57 -
Securities lending income 2(b) 17,042,596 5,251 19,814 12,219
Management fee rebate 4 1,846,243 - -
Other reimbursements 10 456,457 - - -
Total income 2(b) 2,141,818,190 1,124,348 6,188,951 4,719,806
Expenses
Bank interest 2(b) 1,793,341 - - 7,973
Contracts for difference interest 2(c) 780,029 - 49,107 -
Swap interest 2(c) 141,390,516 - -
Contracts for difference dividends, net of withholding taxes 2(c) 1,114,989 - 590 -
Annual service charge 6 126,175,750 146,729 905,131 818,251
Loan commitment fees 16 472,962 349 2,538 2,505
Custodian and depositary fees 2(h),7 13,969,730 52,399 161,210 128,849
Distribution fees 5 60,122,344 30,339 417,068 62,522
Tax 8 29,588,003 16,860 173,962 153,263
Management fees 4 813,573,242 775,174 4,462,027 3,760,849
Less Management fee waiver 4 (25,060) - - -
Total expenses 1,188,955,846 1,021,850 6,171,633 4,934,212
Net income/(deficit) 952,862,344 102,498 17,318 (214,406)
Net realised appreciation/(depreciation) on:
Investments 2(a) (4,071,259,148) 3,935,627 (19,360,661) (69,638,366)
To Be Announced securities contracts 2(c) 64,132,833 - - -
Contracts for difference 2(c) (4,883,132) - 1,074,789 850,068
Exchange traded futures contracts 2(c) 100,010,512 - 287,625 346,811
Options/Swaptions contracts 2(c) 69,661,135 - - -
Swaps transactions 2(c) (190,509,063) - - -
Forward foreign exchange contracts 2(c) 262,477,266 1,163,912 3,126,523 1,585,142
Foreign currencies on other transactions 2() 9,772,387 (168,999) 138,682 (13,022)
Net realised appreciation/(depreciation) for the period (3,760,597,210) 4,930,540 (14,733,042) (66,869,367)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 6,984,934,382 (1,254,214) 22,906,788 67,800,054
To Be Announced securities contracts 2(c) (55,771,266) - - -
Contracts for difference 2(c) 8,111,958 - 287,625 346,811
Exchange traded futures contracts 2(c) (39,620,409) - -
Options/Swaptions contracts 2(c) 2,527,819 - - -
Swaps transactions 2(c) 4,971,107 - - -
Forward foreign exchange contracts 2(c) 86,040,911 (80,971) (72,577) (59,151)
Foreign currencies on other transactions 2(i) 3,735,614 (18,730) (16,275) (40,300)
Net change in unrealised appreciation/(depreciation) for the period 6,994,930,116 (1,353,915) 23,105,561 68,047,414
Increase/(Decrease) in net assets as a result of operations 4,187,195,250 3,679,123 8,389,837 963,641
Movements in share capital
Net receipts as a result of issue of shares 22,398,601,205 5,128,318 83,368,574 73,931,969
Net payments as a result of repurchase of shares (28,798,754,199) (37,789,662) (135,557,420) (213,577,657)
Increase/(Decrease) in net assets as a result of movements in share capital (6,400,152,994) (32,661,344) (52,188,846) (139,645,688)
Dividends declared 15 (646,653,250) (1,084,705) - (237,840)
Foreign exchange adjustment 2(e) 1,949,649,745* - - -
Net assets at the end of the period 157,795,982,579 86,777,170 821,400,568 699,927,692

* The combined figures have been calculated using the average exchange rates throughout the period. The resulting Foreign exchange adjustment of USD 1,949,649,745 represents the movement
in exchange rates between 31 August 2022 and 28 February 2023. This is a notional amount, which has no impact on the Net Assets of the individual Funds.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Asian Asian
High Yield Sustainable
Bond Equity
Fund Name Fund Fund
usD
Net assets at the beginning of the period 2,117,939,025 4,576,810 3,526,988,067
Income
Bank interest 2(b) 439,095 - 864,242
Bond interest, net of withholding taxes 2(b) 92,851,325 - 78,200,493
Swap interest 2(c) 53,804 - 34,280
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 1,835,275 3,668 1,235,858
Dividends, net of withholding taxes 2(b) - 29,919 -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 1,388,745 4 1,323,153
Management fee rebate 4 - - -
Other reimbursements 10 8,871 - 25,458
Total income 2(b) 96,577,115 33,591 81,683,484
Expenses
Bank interest 2(b) 394
Contracts for difference interest 2(c) - - -
Swap interest 2(c) 1,676,971 - 1,808,206
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 1,084,165 (6,249) 1,931,858
Loan commitment fees 16 6,574 14 10,798
Custodian and depositary fees 2(h),7 115,861 8,445 195,508
Distribution fees 5 74,906 1 181,625
Tax 8 365,457 506 622,106
Management fees 4 7,541,461 166 13,047,612
Less Management fee waiver 4 - - -
Total expenses 10,865,395 3,287 17,797,713
Net income/(deficit) 85,711,720 30,304 63,885,771
Net realised appreciation/(depreciation) on:
Investments 2(a) (317,040,915) (70,533) (292,651,279)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - 14,145 -
Exchange traded futures contracts 2(c) (3,754,120) 186 3,265,591
Options/Swaptions contracts 2(c) (1,439,876) - (2,362,340)
Swaps transactions 2(c) 7,289,311 - 6,774,885
Forward foreign exchange contracts 2(c) 7,259,419 - 17,857,771
Foreign currencies on other transactions 2(i) 122,445 895 (686,199)
Net realised appreciation/(depreciation) for the period (307,563,736) (55,307) (267,801,571)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 383,287,840 52,441 204,856,244
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) - 263 -
Exchange traded futures contracts 2(c) 1,270,055 (3,665) (1,139,725)
Options/Swaptions contracts 2(c) 384,712 - 544,711
Swaps transactions 2(c) (4,436,951) - (4,500,620)
Forward foreign exchange contracts 2(c) 1,129,514 - 5,196,845
Foreign currencies on other transactions 2(i) 497,966 (587) 718,961
Net change in unrealised appreciation/(depreciation) for the period 382,133,136 48,452 205,676,416
Increase/(Decrease) in net assets as a result of operations 160,281,120 23,449 1,760,616
Movements in share capital
Net receipts as a result of issue of shares 531,076,382 3,510,119 231,234,530
Net payments as a result of repurchase of shares (508,179,394) - (570,219,237)
Increase/(Decrease) in net assets as a result of movements in share capital 22,896,988 3,510,119 (338,984,707)
Dividends declared 15 (33,678,637) - (45,438,875)
Net assets at the end of the period 2,267,438,496 8,110,378 3,144,325,101

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

China
Flexible
Equity
Fund
usb

Net assets at the beginning of the period 38,725,399,779 22,576,970 1,153,645,347
Income
Bank interest 2(b) 4,546,978 987
Bond interest, net of withholding taxes 2(b) 759,333,410 -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) - -
Interest from money market deposits 2(b) 3,682,464 - -
Collective investment scheme income, net of withholding taxes 2(b) 21,664,328 14,857 1,057,712
Dividends, net of withholding taxes 2(b) - 31,893 2,956,822
Contracts for difference dividends, net of withholding taxes 2(c) - - 10,746
Securities lending income 2(b) 7,197,855 274 54,053
Management fee rebate 4 - -
Other reimbursements 10 79,113 - -
Total income 2(b) 796,504,148 48,011 4,079,333
Expenses
Bank interest 2(b) - 642,986
Contracts for difference interest 2(c) - -
Swap interest 2(c) -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 21,553,163 13,611 1,206,543
Loan commitment fees 16 122,773 70 3,495
Custodian and depositary fees 2(h),7 5,325,183 14,250 114,206
Distribution fees 5 18,692,491 21,727 138,371
Tax 8 7,049,568 2,930 235,071
Management fees 4 109,732,467 69,774 6,720,784
Less Management fee waiver 4 - - -
Total expenses 162,475,645 122,362 9,061,456
Net income/(deficit) 634,028,503 (74,351) (4,982,123)
Net realised appreciation/(depreciation) on:
Investments 2(a) (1,256,614,674) (1,594,251) (163,088,841)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - - (23,334,814)
Exchange traded futures contracts 2(c) (14,821,067) - 7,177,396
Options/Swaptions contracts 2(c) (19,835,181) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 72,041,779 155,752 (390,741)
Foreign currencies on other transactions 2(i) 37,052,742 2,616 (203,726)
Net realised appreciation/(depreciation) for the period (1,182,176,401) (1,435,883) (179,840,726)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 907,596,892 848,806 100,306,751
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) - - 7,177,396
Exchange traded futures contracts 2(c) 28,572,218 - -
Options/Swaptions contracts 2(c) 5,819,079 -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (11,820,456) 20,615 594,677
Foreign currencies on other transactions 2(i) (6,075,079) (605) 537
Net change in unrealised appreciation/(depreciation) for the period 924,092,654 868,816 108,079,361
Increase/(Decrease) in net assets as a result of operations 375,944,756 (641,418) (76,743,488)
Movements in share capital
Net receipts as a result of issue of shares 1,409,351,021 1,638,289 298,707,699
Net payments as a result of repurchase of shares (9,253,290,309) (725,808) (215,266,839)
Increase/(Decrease) in net assets as a result of movements in share capital (7,843,939,288) 912,481 83,440,860
Dividends declared 15 (463,077,892) - (1,792)
Net assets at the end of the period 30,794,327,355 22,848,033 1,160,340,927

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

China
China Onshore
Innovation Bond
Fund Name Fund Fund®
usD CNH
Net assets at the beginning of the period 30,463,840 20,651,662
Income
Bank interest 2(b) 2,731 988 99,534
Bond interest, net of withholding taxes 2(b) - - 6,743,495
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) - -
Interest from money market deposits 2(b) - - 87,857
Collective investment scheme income, net of withholding taxes 2(b) 33,829 9,559 -
Dividends, net of withholding taxes 2(b) 86,320 41,457
Contracts for difference dividends, net of withholding taxes 2(c) - -
Securities lending income 2(b) 762
Management fee rebate 4 - -
Other reimbursements 10 - - 1,091
Total income 2(b) 122,880 52,766 6,931,977
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 20,895 (5,662) 75,466
Loan commitment fees 16 7 - -
Custodian and depositary fees 2(h),7 20,076 11,704 265,677
Distribution fees 5 6,983 11 -
Tax 8 4,676 934 35,279
Management fees 4 126,415 915 694
Less Management fee waiver 4 - - -
Total expenses 179,122 7,902 377,116
Net income/(deficit) (56,242) 44,864 6,554,861
Net realised appreciation/(depreciation) on:
Investments 2(a) (3,160,586) (2,133,840) 312,904
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - - 1,245,173
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 57,226 (203) (10,140,813)
Foreign currencies on other transactions 2(i) (1,814) (1,737) 6,860
Net realised appreciation/(depreciation) for the period (3,105,174) (2,135,780) (8,575,876)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 2,219,112 849,702 (4,193,539)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - 213,649
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 21,919 (79) 10,460,580
Foreign currencies on other transactions 2(i) 187 2,397 25,251
Net change in unrealised appreciation/(depreciation) for the period 2,241,218 852,020 6,505,941
Increase/(Decrease) in net assets as a result of operations (920,198) (1,238,896) 4,484,926
Movements in share capital
Net receipts as a result of issue of shares 2,334,193 159,979 522,955,424
Net payments as a result of repurchase of shares (1,907,818) (92,899) (714)
Increase/(Decrease) in net assets as a result of movements in share capital 426,375 67,080 522,954,710
Dividends declared 15 - - (1,682)
Net assets at the end of the period 29,970,017 19,479,846 527,437,954

() Fund launched during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Circular

Economy
Fund
usD

Climate
Action
Equity

Fund
usb

Climate
Action
Multi-Asset
Fund

EUR

Net assets at the beginning of the period 1,796,330,423 4,083,788 47,930,052
Income
Bank interest 2(b) 184,872 115 27,107
Bond interest, net of withholding taxes 2(b) - - 70,107
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 1,313,467 4,926 114,775
Dividends, net of withholding taxes 2(b) 8,735,871 20,550 234,377
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 49,250 233 1,245
Management fee rebate 4 - - 4,379
Other reimbursements 10 7,245 - 15
Total income 2(b) 10,290,705 25,824 452,005
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 870,875 (6,416) 6,877
Loan commitment fees 16 5,243 12 133
Custodian and depositary fees 2(h),7 105,105 8,075 16,884
Distribution fees 5 848,644 175 172
Tax 8 198,705 229 2,186
Management fees 4 7,880,106 734 484
Less Management fee waiver 4 - - -
Total expenses 9,908,678 2,809 26,736
Net income/(deficit) 382,027 23,015 425,269
Net realised appreciation/(depreciation) on:
Investments 2(a) (38,722,092) (125,688) (2,546,125)
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - 44,081
Options/Swaptions contracts 2(c) - (104,542)
Swaps transactions 2(c) - - (39,530)
Forward foreign exchange contracts 2(c) (903,358) - 49,912
Foreign currencies on other transactions 2(i) (276,221) (919) (37,611)
Net realised appreciation/(depreciation) for the period (39,901,671) (126,607) (2,633,815)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 152,184,139 311,414 469,786
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - (282,616)
Options/Swaptions contracts 2(c) - 57,942
Swaps transactions 2(c) - - 11,730
Forward foreign exchange contracts 2(c) (2,915,904) - (206,178)
Foreign currencies on other transactions 2(i) 81,020 30 (13,038)
Net change in unrealised appreciation/(depreciation) for the period 149,349,255 311,444 37,626
Increase/(Decrease) in net assets as a result of operations 109,829,611 207,852 (2,170,920)
Movements in share capital
Net receipts as a result of issue of shares 107,489,460 146,530 28,953
Net payments as a result of repurchase of shares (205,598,415) (11,878) -
Increase/(Decrease) in net assets as a result of movements in share capital (98,108,955) 134,652 28,953
Dividends declared 15 - - (80)
Net assets at the end of the period 1,808,051,079 4,426,292 45,788,005

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Developed
Continental Markets Dynamic
European Sustainable High
Flexible Equity Income
Fund Name Fund Fund Fund
EUR usb Usb
Net assets at the beginning of the period 5,070,548,567 10,787,561 3,119,186,697
Income
Bank interest 2(b) 36,518 504 3,482,652
Bond interest, net of withholding taxes 2(b) - 45,455,825
Swap interest 2(c) -
Contracts for difference interest 2(c) - -
Equity linked note income 2(c) - 36,036,605
Interest from money market deposits 2(b) - -
Collective investment scheme income, net of withholding taxes 2(b) - 7,031 3,616,018
Dividends, net of withholding taxes 2(b) 19,240,449 46,965 7,029,976
Contracts for difference dividends, net of withholding taxes 2(c) - - 26,213
Securities lending income 2(b) 287,688 95 374,873
Management fee rebate 4 - - 404,205
Other reimbursements 10 18,295 - 31,413
Total income 2(b) 19,582,950 54,595 96,457,780
Expenses
Bank interest 2(b) - - -
Contracts for difference interest 2(c) - - 5,045
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 4,558,955 (2,826) 2,896,278
Loan commitment fees 16 14,296 24 9,189
Custodian and depositary fees 2(h),7 364,669 5,919 269,680
Distribution fees 5 1,218,239 10 29,475
Tax 8 896,725 814 685,290
Management fees 4 23,998,727 20,192 21,445,944
Less Management fee waiver 4 - - -
Total expenses 31,051,611 24,133 25,340,901
Net income/(deficit) (11,468,661) 30,462 71,116,879
Net realised appreciation/(depreciation) on:
Investments 2(a) 78,180,388 (263,924) (119,887,323)
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) - - 397,806
Exchange traded futures contracts 2(c) 7,406,041 - (14,791,902)
Options/Swaptions contracts 2(c) - - 4,792,069
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (32,870,167) (54,806) 12,428,809
Foreign currencies on other transactions 2(i) (82,260) (815) 321,544
Net realised appreciation/(depreciation) for the period 52,634,002 (319,545) (116,738,997)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 622,473,127 607,808 77,052,732
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - - (124,140)
Exchange traded futures contracts 2(c) (105,804) - (4,356,321)
Options/Swaptions contracts 2(c) - - (293,826)
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 4,849,438 3,167 3,510,417
Foreign currencies on other transactions 2(i) 1,571 301 42,527
Net change in unrealised appreciation/(depreciation) for the period 627,218,332 611,276 75,831,389
Increase/(Decrease) in net assets as a result of operations 668,383,673 322,193 30,209,271
Movements in share capital
Net receipts as a result of issue of shares 523,735,694 10,177,343 286,720,265
Net payments as a result of repurchase of shares (1,130,723,584) - (383,043,605)
Increase/(Decrease) in net assets as a result of movements in share capital (606,987,890) 10,177,343 (96,323,340)
Dividends declared 15 - - (103,139,729)
Net assets at the end of the period 5,131,944,350 21,287,097 2,949,932,899

The notes on pages 974 to 987 form an integral part of these financial statements.

Interim report and unaudited financial statements [75]



Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Emerging
Europe
Fund®

EUR

Emerging
Markets
Bond
Fund
usb

Emerging
Markets
Corporate Bond
Fund

UsD

Net assets at the beginning of the period 161,213,607 912,526,191 808,537,589
Income
Bank interest 2(b) 2,014 677,775 474,741
Bond interest, net of withholding taxes 2(b) - 26,170,219 22,220,720
Swap interest 2(c) 14,235
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) -
Collective investment scheme income, net of withholding taxes 2(b) - -
Dividends, net of withholding taxes 2(b) 1,181,926 -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 46,510 136,535 289,870
Management fee rebate 4 - - -
Other reimbursements 10 1,227 3,709 786
Total income 2(b) 1,231,677 27,002,473 22,986,117
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - -
Swap interest 2(c) 1,297,625 42,053
Contracts for difference dividends, net of withholding taxes 2(c) - -
Annual service charge 6 - 422,016 174,977
Loan commitment fees 16 896 2,743 2434
Custodian and depositary fees 2(h),7 75,443 87,706 45,841
Distribution fees 5 - 241,030 55,477
Tax 8 43,807 134,110 70,861
Management fees 4 3,596,549 1,871,584
Less Management fee waiver 4 - - -
Total expenses 120,146 5,781,779 2,263,227
Net income/(deficit) 1,111,531 21,220,694 20,722,890
Net realised appreciation/(depreciation) on:
Investments 2(a) 12,133,770 (40,142,323) (31,972,593)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) 11,975,951 458,454
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - 4,153,002 61,193
Forward foreign exchange contracts 2(c) (2,872) 6,145,420 6,193,379
Foreign currencies on other transactions 2(i) (159,616) (255,742) (17,759)
Net realised appreciation/(depreciation) for the period 11,971,282 (18,123,692) (25,277,326)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 27,858,787 42,061,927 21,299,280
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) 2,005,920 62,428
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - (3,803,546) (61,193)
Forward foreign exchange contracts 2(c) (1,249) 361,004 (162,490)
Foreign currencies on other transactions 2(i) 48,889 44,881 17,297
Net change in unrealised appreciation/(depreciation) for the period 27,906,427 40,670,186 21,155,322
Increase/(Decrease) in net assets as a result of operations 40,989,240 43,767,188 16,600,886
Movements in share capital
Net receipts as a result of issue of shares 155,972,555 98,613,213
Net payments as a result of repurchase of shares (139,469,869) (77,610,568)
Increase/(Decrease) in net assets as a result of movements in share capital 16,502,686 21,002,645
Dividends declared 15 (3,887,712) (1,014,398)
Net assets at the end of the period 202,202,847 968,908,353 845,126,722

@) Fund suspended, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Emerging
Emerging Markets
Markets Emerging Impact
Equity Income Markets Bond
Fund Name Fund Fund Fund
usD usb Usb
Net assets at the beginning of the period 314,381,909 2,246,518,528 84,171,455
Income
Bank interest 2(b) - 101,358
Bond interest, net of withholding taxes 2(b) - 1,677,111
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - -
Collective investment scheme income, net of withholding taxes 2(b) 216,506 2,553,586
Dividends, net of withholding taxes 2(b) 2,262,296 19,328,480
Contracts for difference dividends, net of withholding taxes 2(c) 53,245 73,978 -
Securities lending income 2(b) 17,390 136,235 23,906
Management fee rebate 4 - - -
Other reimbursements 10 636 855 4
Total income 2(b) 2,550,073 22,093,134 1,802,379
Expenses
Bank interest 2(b) 67,778 659,216
Contracts for difference interest 2(c) 74,780 557,338
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) 1,182 - -
Annual service charge 6 191,700 1,084,481 13,305
Loan commitment fees 16 876 6,609 244
Custodian and depositary fees 2(h),7 70,077 376,190 10,215
Distribution fees 5 19,681 313,363 9
Tax 8 36,962 237,655 4,483
Management fees 4 757,454 8,380,434 131,510
Less Management fee waiver 4 - - -
Total expenses 1,220,490 11,615,286 159,766
Net income/(deficit) 1,329,583 10,477,848 1,642,613
Net realised appreciation/(depreciation) on:
Investments 2(a) (18,693,071) (175,935,353) (4,089,000)
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) 1,373,392 19,630,143
Exchange traded futures contracts 2(c) 375,368 (3,539,057)
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 495,090 (2,598,218) 2,258,605
Foreign currencies on other transactions 2(i) (114,865) 657,710 21,536
Net realised appreciation/(depreciation) for the period (16,564,086) (161,784,775) (1,808,859)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 21,033,175 142,330,770 3,368,546
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) 197,159 (3,912,598)
Exchange traded futures contracts 2(c) (269,181) (996,618)
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (147,942) 15,016 206,608
Foreign currencies on other transactions 2(i) 19,657 (22,024) 11,890
Net change in unrealised appreciation/(depreciation) for the period 20,832,868 137,414,546 3,587,044
Increase/(Decrease) in net assets as a result of operations 5,598,365 (13,892,381) 3,420,798
Movements in share capital
Net receipts as a result of issue of shares 22,460,899 657,472,846 14,861,847
Net payments as a result of repurchase of shares (92,001,504) (467,838,690) (14,424,169)
Increase/(Decrease) in net assets as a result of movements in share capital (69,540,605) 189,634,156 437,678
Dividends declared 15 (745,522) (1,842,937) (25,693)
Net assets at the end of the period 249,694,147 2,420,417,366 88,004,238

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Emerging Emerging
Markets Markets ESG Flex
Local Sustainable Choice
Currency Bond Equity Cautious
Fund Name Fund Fund Fund
UsD UsD Usb
Net assets at the beginning of the period 1,417,858,380 53,883,168 11,971,283
Income
Bank interest 2(b) 424,202 2,421 280
Bond interest, net of withholding taxes 2(b) 45,273,749 -
Swap interest 2(c) 404,523 -
Contracts for difference interest 2(c) - -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - -
Collective investment scheme income, net of withholding taxes 2(b) 23,185 150,178
Dividends, net of withholding taxes 2(b) 396,395
Contracts for difference dividends, net of withholding taxes 2(c) - -
Securities lending income 2(b) 14,134 3,813 -
Management fee rebate 4 - - 9,799
Other reimbursements 10 1,944 - 395
Total income 2(b) 46,118,552 425,814 160,652
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - 1,825
Swap interest 2(c) 393,007 -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 397,229 8,067 (529)
Loan commitment fees 16 4,384 159 29
Custodian and depositary fees 2(h),7 516,704 11,097 16,077
Distribution fees 5 74,268 64 -
Tax 8 148,675 2,563 2,130
Management fees 4 3,407,547 842 34,866
Less Management fee waiver 4 - - -
Total expenses 4,941,814 24,617 52,573
Net income/(deficit) 41,176,738 401,197 108,079
Net realised appreciation/(depreciation) on:
Investments 2(a) (126,224,778) (1,315,708) (279,895)
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) - 77,146
Exchange traded futures contracts 2(c) (2,564,457) (38,273)
Options/Swaptions contracts 2(c) (1,243,086) -
Swaps transactions 2(c) 924,368 - -
Forward foreign exchange contracts 2(c) 35,156,832 45,411 16,563
Foreign currencies on other transactions 2(i) (3,689,205) (8,021) 34
Net realised appreciation/(depreciation) for the period (97,640,326) (1,239,445) (263,298)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 112,893,763 3,885,172 87,137
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - (315)
Exchange traded futures contracts 2(c) (239,915) (29,466)
Options/Swaptions contracts 2(c) (154,251) -
Swaps transactions 2(c) (1,819,773) - -
Forward foreign exchange contracts 2(c) 1,343,620 (36,390) (12,783)
Foreign currencies on other transactions 2(i) 428,568 (607) 30
Net change in unrealised appreciation/(depreciation) for the period 112,452,012 3,818,394 74,384
Increase/(Decrease) in net assets as a result of operations 55,988,424 2,980,146 (80,835)
Movements in share capital
Net receipts as a result of issue of shares 402,070,463 1,434,612 16,412,888
Net payments as a result of repurchase of shares (231,169,852) (5,045,647) (16,580,761)
Increase/(Decrease) in net assets as a result of movements in share capital 170,900,611 (3,611,035) (167,873)
Dividends declared 15 (2,910,190) - (35,663)
Net assets at the end of the period 1,641,837,225 53,252,279 11,686,912

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

ESG Flex ESG Flex ESG Global
Choice Choice Conservative
Growth Moderate Income
Fund Name Fund Fund Fund
usD usD EUR
Net assets at the beginning of the period 14,275,652 13,979,090 644,684,234
Income
Bank interest 2(b) 207 302 215,104
Bond interest, net of withholding taxes 2(b) - 8,184,412
Swap interest 2(c) -
Contracts for difference interest 2(c) - -
Equity linked note income 2(c) - 1,926,057
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 89,872 114,502 296,707
Dividends, net of withholding taxes 2(b) - - 400,821
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 173 115 49,739
Management fee rebate 4 12,028 10,948 11,831
Other reimbursements 10 120 104 561
Total income 2(b) 102,400 125,971 11,085,232
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 1,755 735 527,826
Loan commitment fees 16 40 41 1,827
Custodian and depositary fees 2(h),7 16,891 16,557 60,005
Distribution fees 5 - - 803,666
Tax 8 2,427 2,276 118,967
Management fees 4 38,953 37,317 2,630,283
Less Management fee waiver 4 - - -
Total expenses 60,066 56,926 4,142,574
Net income/(deficit) 42,334 69,045 6,942,658
Net realised appreciation/(depreciation) on:
Investments 2(a) (227,702) (225,150) (14,282,135)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - - (3,169,226)
Options/Swaptions contracts 2(c) - 290,803
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (70,350) (72,999) 9,621,076
Foreign currencies on other transactions 2(i) 1,103 544 (992,402)
Net realised appreciation/(depreciation) for the period (296,949) (297,605) (8,531,884)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 322,544 198,319 (27,447,908)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - 12,983,960
Options/Swaptions contracts 2(c) - (28,929)
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (31,764) 8,411 503,572
Foreign currencies on other transactions 2(i) 73 4 149,302
Net change in unrealised appreciation/(depreciation) for the period 290,853 206,734 (13,840,003)
Increase/(Decrease) in net assets as a result of operations 36,238 (21,826) (15,429,229)
Movements in share capital
Net receipts as a result of issue of shares 1,155,768 2,277,633 22,444 510
Net payments as a result of repurchase of shares (1,933,833) (4,104,797) (173,502,197)
Increase/(Decrease) in net assets as a result of movements in share capital (778,065) (1,827,164) (151,057,687)
Dividends declared 15 (210,900) (156,903) (8,599,254)
Net assets at the end of the period 13,322,925 11,973,197 469,598,064

The notes on pages 974 to 987 form an integral part of these financial statements.

Interim report and unaudited financial statements [79]



Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

ESG Global
Multi-Asset
Income
Fund

UsD

ESG
Multi-Asset
Fund

EUR

ESG Systematic
Multi

Allocation
Credit

Fund®

UsD

Net assets at the beginning of the period 158,055,424 6,719,550,491 81,153,606
Income
Bank interest 2(b) 151,465 3,902,704 16,548
Bond interest, net of withholding taxes 2(b) 2,250,325 24,541,053 1,856,461
Swap interest 2(c) 422,508
Contracts for difference interest 2(c) - -
Equity linked note income 2(c) 830,115 -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 183,380 10,630,133 8,893
Dividends, net of withholding taxes 2(b) 288,729 19,146,475
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 643 313,793 8,532
Management fee rebate 4 2,224 538,358 2,680
Other reimbursements 10 122 18,036 (1,127)
Total income 2(b) 3,707,003 59,513,060 1,891,987
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) 115,270
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 18,142 5,804,187 (8,816)
Loan commitment fees 16 491 18,970 210
Custodian and depositary fees 2(h),7 25,551 515,116 27,770
Distribution fees 5 18 10,412,870 70
Tax 8 8,021 1,480,983 3,572
Management fees 4 22,551 35,756,582 2,420
Less Management fee waiver 4 - - -
Total expenses 74,774 54,103,978 25,226
Net income/(deficit) 3,632,229 5,409,082 1,866,761
Net realised appreciation/(depreciation) on:
Investments 2(a) (5,519,554) (67,085,981) (4,108,414)
To Be Announced securities contracts 2(c) - 1,993,427 -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) 847,176 (7,514,292) (168,297)
Options/Swaptions contracts 2(c) 165,318 (19,240,301) -
Swaps transactions 2(c) - 2,574,123 -
Forward foreign exchange contracts 2(c) (1,568,686) 31,970,730 (1,084,939)
Foreign currencies on other transactions 2(i) 306,053 (6,778,338) 135,098
Net realised appreciation/(depreciation) for the period (5,769,693) (64,080,632) (5,226,552)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 2,772,126 (342,721,688) 3,747,875
To Be Announced securities contracts 2(c) - (538,625) -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) (1,045,217) (24,857,301) (2,969)
Options/Swaptions contracts 2(c) (12,993) 8,134,558 -
Swaps transactions 2(c) - (13,384,554) -
Forward foreign exchange contracts 2(c) 4,776,226 (5,773,885) (1,247,483)
Foreign currencies on other transactions 2(i) 34,135 (1,199,046) 4,051
Net change in unrealised appreciation/(depreciation) for the period 6,524,277 (380,340,541) 2,501,474
Increase/(Decrease) in net assets as a result of operations 4,386,813 (439,012,091) (858,317)
Movements in share capital
Net receipts as a result of issue of shares 5,135,246 959,011,059 10,996,565
Net payments as a result of repurchase of shares (4,806,974) (693,658,090) (12,688,737)
Increase/(Decrease) in net assets as a result of movements in share capital 328,272 265,352,969 (1,692,172)
Dividends declared 15 (2,761,584) (1,082,076) -
Net assets at the end of the period 160,008,925 6,544,809,293 78,603,117

) Fund name changed during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Euro
Corporate

Bond
Fund Name Fund

EUR
Net assets at the beginning of the period 3,192,055,061 2,555,209,490 121,337,594
Income
Bank interest 2(b) 134,681 385,195 981
Bond interest, net of withholding taxes 2(b) 24,545,567 32,161,024
Swap interest 2(c) 3,175,237 2,938,663
Contracts for difference interest 2(c) -
Equity linked note income 2(c) - -
Interest from money market deposits 2(b) - 748,906
Collective investment scheme income, net of withholding taxes 2(b) 633,220 -
Dividends, net of withholding taxes 2(b) -
Contracts for difference dividends, net of withholding taxes 2(c) - -
Securities lending income 2(b) 220,143 262,917
Management fee rebate 4 8,406 18,408
Other reimbursements 10 6,582 14,417 -
Total income 2(b) 28,090,616 36,413,844 749,887
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - -
Swap interest 2(c) 3,365,191 6,609,296
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 999,390 901,678 48,632
Loan commitment fees 16 9,016 7,234 -
Custodian and depositary fees 2(h),7 303,345 181,522 20,244
Distribution fees 5 259,209 270,577 41,486
Tax 8 317,822 309,208 6,296
Management fees 4 6,691,051 4,796,129 277,376
Less Management fee waiver 4 - - (24,296)
Total expenses 11,945,024 13,075,644 369,738
Net income/(deficit) 16,145,592 23,338,200 380,149
Net realised appreciation/(depreciation) on:

Investments 2(a) (131,161,927) (101,400,746) 10,226

To Be Announced securities contracts 2(c) - - -

Contracts for difference 2(c) - -

Exchange traded futures contracts 2(c) 4,887,071 6,983,097

Options/Swaptions contracts 2(c) (1,768,681) (166,362)

Swaps transactions 2(c) (24,639,154) (19,604,442)

Forward foreign exchange contracts 2(c) (14,322,651) (5,595,326)

Foreign currencies on other transactions 2(i) 768,262 1,788,440 -
Net realised appreciation/(depreciation) for the period (166,237,080) (117,995,339) 10,226
Net change in unrealised appreciation/(depreciation) on:

Investments 2(a) 3,461,728 62,810,658 80,857

To Be Announced securities contracts 2(c) -

Contracts for difference 2(c) - -

Exchange traded futures contracts 2(c) (14,088,709) (634,745)

Options/Swaptions contracts 2(c) 446,920 (5,060,864)

Swaps transactions 2(c) 13,951,150 369,163

Forward foreign exchange contracts 2(c) (6,180,221) 1,067,703

Foreign currencies on other transactions 2(i) (248,715) (57,090) -
Net change in unrealised appreciation/(depreciation) for the period (2,657,847) 58,494,825 80,857
Increase/(Decrease) in net assets as a result of operations (152,749,335) (36,162,314) 471,232
Movements in share capital
Net receipts as a result of issue of shares 504,370,285 952,447,284 62,703,595
Net payments as a result of repurchase of shares (596,754,421) (723,891,652) (62,252,874)
Increase/(Decrease) in net assets as a result of movements in share capital (92,384,136) 228,555,632 450,721
Dividends declared 15 (39,716) (2,916,503) -
Net assets at the end of the period 2,946,881,874 2,744,686,305 122,259,547

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Euro Short
Duration
Bond
Fund

EUR

Euro-
Markets
Fund
EUR

European
Equity
Income
Fund
EUR

Net assets at the beginning of the period 5,402,466,533 1,301,315,661 1,788,035,472
Income
Bank interest 2(b) 519,175 7,001 7,59
Bond interest, net of withholding taxes 2(b) 31,533,237 - -
Swap interest 2(c) 4,862,168 -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - -
Collective investment scheme income, net of withholding taxes 2(b) 284,665 - -
Dividends, net of withholding taxes 2(b) - 6,423,519 10,445,438
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 479,259 39,203 81,864
Management fee rebate 4 62,002 - -
Other reimbursements 10 5,319 8,681 20,633
Total income 2(b) 37,745,825 6,478,404 10,555,531
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - -
Swap interest 2(c) 5,610,746 -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 1,133,517 1,282,186 1,871,538
Loan commitment fees 16 15,854 3,620 5,037
Custodian and depositary fees 2(h),7 427,208 98,975 134,542
Distribution fees 5 547,279 286,350 515,752
Tax 8 576,444 250,899 361,090
Management fees 4 9,925,522 7,421,492 10,683,552
Less Management fee waiver 4 - - -
Total expenses 18,236,570 9,343,522 13,571,511
Net income/(deficit) 19,509,255 (2,865,118) (3,015,980)
Net realised appreciation/(depreciation) on:
Investments 2(a) (103,506,253) 26,483,154 17,543,663
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) 39,562,146 -
Options/Swaptions contracts 2(c) (3,123,409) -
Swaps transactions 2(c) (17,701,921) - -
Forward foreign exchange contracts 2(c) 9,902,111 (2,014,814) (14,534,050)
Foreign currencies on other transactions 2(i) 3,365,110 (67,774) (112,774)
Net realised appreciation/(depreciation) for the period (71,502,216) 24,400,566 2,896,839
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 38,938,780 157,262,204 149,654,028
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) (23,658,565) -
Options/Swaptions contracts 2(c) 836,167 -
Swaps transactions 2(c) 9,614,239 - -
Forward foreign exchange contracts 2(c) (9,113,739) (494,805) (4,857,600)
Foreign currencies on other transactions 2(i) (523,496) 2,809 (12,371)
Net change in unrealised appreciation/(depreciation) for the period 16,093,386 156,770,208 144,784,057
Increase/(Decrease) in net assets as a result of operations (35,899,575) 178,305,656 144,664,916
Movements in share capital
Net receipts as a result of issue of shares 650,431,931 137,920,413 90,892,737
Net payments as a result of repurchase of shares (1,683,778,310) (261,370,139) (258,062,696)
Increase/(Decrease) in net assets as a result of movements in share capital (1,033,346,379) (123,449,726) (167,169,959)
Dividends declared 15 (78,098) - (13,596,519)
Net assets at the end of the period 4,333,142,481 1,356,171,591 1,751,933,910

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

European
European High
Focus European Yield Bond
Fund Name Fund Fund Fund
EUR EUR EUR
Net assets at the beginning of the period 326,098,002 1,220,902,141 301,180,428
Income
Bank interest 2(b) 1,358 7,512 49,143
Bond interest, net of withholding taxes 2(b) - - 7,725,162
Swap interest 2(c) - 299,264
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) -
Collective investment scheme income, net of withholding taxes 2(b) - -
Dividends, net of withholding taxes 2(b) 1,482,712 5,442,805
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 13,324 51,124 217,331
Management fee rebate 4 - - -
Other reimbursements 10 999 12,564 198
Total income 2(b) 1,498,393 5,514,005 8,291,098
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - - -
Swap interest 2(c) - - 48,448
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 390,900 1,015,677 211,866
Loan commitment fees 16 904 3,380 926
Custodian and depositary fees 2(h),7 38,925 89,747 27,228
Distribution fees 5 382,229 301,699 154,761
Tax 8 75,148 204,751 67,857
Management fees 4 2,062,839 5,340,714 799,196
Less Management fee waiver 4 - - -
Total expenses 2,950,945 6,955,968 1,310,282
Net income/(deficit) (1,452,552) (1,441,963) 6,980,816
Net realised appreciation/(depreciation) on:
Investments 2(a) 6,216,160 25,505,479 (12,322,751)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - - 225,750
Options/Swaptions contracts 2(c) - - (780,275)
Swaps transactions 2(c) - - (2,995,926)
Forward foreign exchange contracts 2(c) (216,958) (3,792,323) 1,753,524
Foreign currencies on other transactions 2(i) 12,265 126,469 (542,168)
Net realised appreciation/(depreciation) for the period 6,011,467 21,839,625 (14,661,846)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 34,172,493 119,776,064 15,124,548
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - (39,185)
Options/Swaptions contracts 2(c) - - 177,555
Swaps transactions 2(c) - - 2,011,570
Forward foreign exchange contracts 2(c) (52,615) (1,004,155) (699,041)
Foreign currencies on other transactions 2(i) (1,613) (5,182) 12,286
Net change in unrealised appreciation/(depreciation) for the period 34,118,265 118,766,727 16,587,733
Increase/(Decrease) in net assets as a result of operations 38,677,180 139,164,389 8,906,703
Movements in share capital
Net receipts as a result of issue of shares 7,978,197 237,667,360 80,354,344
Net payments as a result of repurchase of shares (37,282,254) (322,973,722) (65,119,316)
Increase/(Decrease) in net assets as a result of movements in share capital (29,304,057) (85,306,362) 15,235,028
Dividends declared 15 - - (318,515)
Net assets at the end of the period 335,471,125 1,274,760,168 325,003,644

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

European
Special

Situations
Fund
EUR

European
Sustainable
Equity
Fund

EUR

European
Value
Fund
EUR

Net assets at the beginning of the period 1,127,016,712 4,831,817 773,465,607
Income
Bank interest 2(b) 3,539 44 4,030
Bond interest, net of withholding taxes 2(b) - - -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) -
Collective investment scheme income, net of withholding taxes 2(b) - - -
Dividends, net of withholding taxes 2(b) 5,234,528 11,221 4,929,452
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 77,047 95 41,325
Management fee rebate 4 - - -
Other reimbursements 10 14,160 4 18,856
Total income 2(b) 5,329,274 11,364 4,993,663
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 1,155,905 (3,705) 698,267
Loan commitment fees 16 3,100 13 2,249
Custodian and depositary fees 2(h),7 94,889 5,377 66,866
Distribution fees 5 259,717 237 292,553
Tax 8 228,300 327 141,820
Management fees 4 6,696,076 1,532 3,887,329
Less Management fee waiver 4 - - -
Total expenses 8,437,987 3,781 5,089,084
Net income/(deficit) (3,108,713) 7,583 (95,421)
Net realised appreciation/(depreciation) on:
Investments 2(a) (3,038,015) (123,024) 1,104,487
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (5,693,327) - (2,378,480)
Foreign currencies on other transactions 2(i) (114,461) 316 131,485
Net realised appreciation/(depreciation) for the period (8,845,803) (122,708) (1,142,508)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 134,314,810 527,917 124,730,382
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (1,316,684) - (421,704)
Foreign currencies on other transactions 2(i) (48,441) (18) 5,357
Net change in unrealised appreciation/(depreciation) for the period 132,949,685 527,899 124,314,035
Increase/(Decrease) in net assets as a result of operations 120,995,169 412,774 123,076,106
Movements in share capital
Net receipts as a result of issue of shares 80,308,988 339,865 165,840,831
Net payments as a result of repurchase of shares (120,935,282) (198,400) (181,934,750)
Increase/(Decrease) in net assets as a result of movements in share capital (40,626,294) 141,465 (16,093,919)
Dividends declared 15 - - -
Net assets at the end of the period 1,207,385,587 5,386,056 880,447,794

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fixed Income
Global Future
FinTech Opportunities Consumer
Fund Name Fund Fund Fund
usD usD usD
Net assets at the beginning of the period 415,642,180 8,997,090,506 11,978,939
Income
Bank interest 2(b) 14,524 11,457,003 282
Bond interest, net of withholding taxes 2(b) - 147,441,155 -
Swap interest 2(c) 86,425,605
Contracts for difference interest 2(c) 3,515
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - 988,742 -
Collective investment scheme income, net of withholding taxes 2(b) 431,692 - 9,997
Dividends, net of withholding taxes 2(b) 947,039 1,653,208 12,222
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 25,269 894,361 352
Management fee rebate 4 - - -
Other reimbursements 10 863 7,385 42
Total income 2(b) 1,419,387 248,870,974 22,895
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - -
Swap interest 2(c) - 101,622,396 -
Contracts for difference dividends, net of withholding taxes 2(c) - 500 -
Annual service charge 6 350,494 2,614,387 (2,616)
Loan commitment fees 16 1,170 27,226 34
Custodian and depositary fees 2(h),7 31,399 740,733 6,308
Distribution fees 5 270,440 1,233,806 524
Tax 8 65,347 841,432 627
Management fees 4 1,911,825 14,964,769 3,023
Less Management fee waiver 4 - - -
Total expenses 2,630,675 122,045,249 7,900
Net income/(deficit) (1,211,288) 126,825,725 14,995
Net realised appreciation/(depreciation) on:
Investments 2(a) (59,290,387) (419,675,146) (867,732)
To Be Announced securities contracts 2(c) - 49,454,151 -
Contracts for difference 2(c) (45,044)
Exchange traded futures contracts 2(c) - 99,125,378
Options/Swaptions contracts 2(c) 9,740,460
Swaps transactions 2(c) - (5,944,608)
Forward foreign exchange contracts 2(c) 952,012 (16,193,301) -
Foreign currencies on other transactions 2(i) (28,358) (1,905,538) 2,228
Net realised appreciation/(depreciation) for the period (58,366,733) (285,443,648) (865,504)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 32,288,413 200,566,001 866,558
To Be Announced securities contracts 2(c) (27,592,995)
Contracts for difference 2(c) 175,776
Exchange traded futures contracts 2(c) 4,666,640
Options/Swaptions contracts 2(c) (7,170,756)
Swaps transactions 2(c) - (24,296,663)
Forward foreign exchange contracts 2(c) 825,313 (6,464,265) -
Foreign currencies on other transactions 2(i) 255 2,602,275 4
Net change in unrealised appreciation/(depreciation) for the period 33,113,981 142,486,013 866,562
Increase/(Decrease) in net assets as a result of operations (26,464,040) (16,131,910) 16,053
Movements in share capital
Net receipts as a result of issue of shares 30,725,444 458,488,873 143,556
Net payments as a result of repurchase of shares (124,268,255) (1,649,182,141) (36,128)
Increase/(Decrease) in net assets as a result of movements in share capital (93,542,811) (1,190,693,268) 107,428
Dividends declared 15 - (20,863,916) -
Net assets at the end of the period 295,635,329 7,769,401,412 12,102,420

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Future Of
Transport
Fund
usD

Global
Allocation
Fund
usb

Global
Corporate
Bond
Fund
usD

Net assets at the beginning of the period 1,603,226,338 15,096,811,718 801,859,454
Income
Bank interest 2(b) 35,970 2,804,771 696,344
Bond interest, net of withholding taxes 2(b) - 125,349,843 15,606,044
Swap interest 2(c) 14,767,149 444532
Contracts for difference interest 2(c) 1,471,353
Equity linked note income 2(c) - -
Interest from money market deposits 2(b) - 1,408,877 212,511
Collective investment scheme income, net of withholding taxes 2(b) 1,892,424 - -
Dividends, net of withholding taxes 2(b) 7,091,032 49,880,253
Contracts for difference dividends, net of withholding taxes 2(c) - 38,114 -
Securities lending income 2(b) 44,872 1,572,038 45,069
Management fee rebate 4 - 8,544 -
Other reimbursements 10 5,230 62,923 924
Total income 2(b) 9,069,528 197,363,865 17,005,424
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - -
Swap interest 2(c) 5,563,541 1,245,013
Contracts for difference dividends, net of withholding taxes 2(c) - 1,105,697 -
Annual service charge 6 1,701,229 12,581,832 412,366
Loan commitment fees 16 4,495 45211 2,420
Custodian and depositary fees 2(h),7 125,813 924,946 67,120
Distribution fees 5 1,723,983 6,897,793 35,750
Tax 8 331,495 3,069,728 142,743
Management fees 4 10,013,512 89,975,484 2,105,470
Less Management fee waiver 4 - - -
Total expenses 13,900,527 120,164,232 4,010,882
Net income/(deficit) (4,830,999) 77,199,633 12,994,542
Net realised appreciation/(depreciation) on:
Investments 2(a) (47,336,265) (280,862,369) (45,592,857)
To Be Announced securities contracts 2(c) - 8,900,067 -
Contracts for difference 2(c) (12,183,496) -
Exchange traded futures contracts 2(c) (38,877,223) (4,031,928)
Options/Swaptions contracts 2(c) 4,533,053 (247,095)
Swaps transactions 2(c) - (96,692,657) (9,734,049)
Forward foreign exchange contracts 2(c) 9,646,109 69,827,938 4,309,778
Foreign currencies on other transactions 2(i) (604,124) 6,763,853 (525,542)
Net realised appreciation/(depreciation) for the period (38,294,280) (338,590,834) (55,821,693)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 170,201,497 290,893,839 50,196,281
To Be Announced securities contracts 2(c) (24,494,000)
Contracts for difference 2(c) 3,810,668 -
Exchange traded futures contracts 2(c) 26,660,199 (3,301,972)
Options/Swaptions contracts 2(c) 5,767,551 (95,508)
Swaps transactions 2(c) - 19,626,096 3,497,118
Forward foreign exchange contracts 2(c) 2,758,322 65,106,297 (1,824,140)
Foreign currencies on other transactions 2(i) (31,833) 753,223 1,334,523
Net change in unrealised appreciation/(depreciation) for the period 172,927,986 388,123,873 49,806,302
Increase/(Decrease) in net assets as a result of operations 129,802,707 126,732,672 6,979,151
Movements in share capital
Net receipts as a result of issue of shares 159,793,359 846,465,726 300,422,349
Net payments as a result of repurchase of shares (199,539,278) (1,411,375,702) (141,176,020)
Increase/(Decrease) in net assets as a result of movements in share capital (39,745,919) (564,909,976) 159,246,329
Dividends declared 15 (120) (142) (3,260,347)
Net assets at the end of the period 1,693,283,006 14,658,634,272 964,824,587

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Global Global Global
Dynamic Equity Government
Equity Income Bond
Fund Name Fund Fund Fund
usD usD usD
Net assets at the beginning of the period 453,941,160 939,683,090 845,281,585
Income
Bank interest 2(b) 642,670 19,370 485,271
Bond interest, net of withholding taxes 2(b) 64 - 11,012,322
Swap interest 2(c) - - 643,749
Contracts for difference interest 2(c) 14,077 -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) -
Collective investment scheme income, net of withholding taxes 2(b) - 254,518
Dividends, net of withholding taxes 2(b) 2,439,815 6,970,198
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 27,020 36,169 56,403
Management fee rebate 4 - - -
Other reimbursements 10 1,904 583 (132)
Total income 2(b) 3,125,550 7,280,838 12,197,613
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - - -
Swap interest 2(c) - - 664,929
Contracts for difference dividends, net of withholding taxes 2(c) 6,300 - -
Annual service charge 6 476,583 982,544 476,866
Loan commitment fees 16 1,329 2,750 2,569
Custodian and depositary fees 2(h),7 65,921 57,708 124,734
Distribution fees 5 296,127 399,618 248,734
Tax 8 91,075 183,196 160,318
Management fees 4 2,752,472 5,816,780 1,945,018
Less Management fee waiver 4 - - -
Total expenses 3,689,807 7,442,596 3,623,168
Net income/(deficit) (564,257) (161,758) 8,574,445
Net realised appreciation/(depreciation) on:
Investments 2(a) (127,144) (7,809,757) (29,406,077)
To Be Announced securities contracts 2(c) - - 488,059
Contracts for difference 2(c) 35,465 - -
Exchange traded futures contracts 2(c) (1,306,425) - (5,158,330)
Options/Swaptions contracts 2(c) 555,650 - (1,779,157)
Swaps transactions 2(c) 12,669 - (6,346,221)
Forward foreign exchange contracts 2(c) (51,324) 3,985,855 8,157,684
Foreign currencies on other transactions 2(i) 51,142 (129,625) 95,184
Net realised appreciation/(depreciation) for the period (829,967) (3,953,527) (33,948,858)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 10,590,920 59,852,814 15,848,129
To Be Announced securities contracts 2(c) - - (230,140)
Contracts for difference 2(c) (23,619) - -
Exchange traded futures contracts 2(c) (23,375) - (2,186,140)
Options/Swaptions contracts 2(c) 992,461 - (206,989)
Swaps transactions 2(c) (12,669) - 1,517,703
Forward foreign exchange contracts 2(c) 288,926 169,328 2,920,630
Foreign currencies on other transactions 2(i) 24,951 56,691 47,025
Net change in unrealised appreciation/(depreciation) for the period 11,837,595 60,078,833 17,710,218
Increase/(Decrease) in net assets as a result of operations 10,443,371 55,963,548 (7,664,195)
Movements in share capital
Net receipts as a result of issue of shares 40,589,995 145,896,451 301,750,437
Net payments as a result of repurchase of shares (108,604,806) (193,718,376) (248,213,242)
Increase/(Decrease) in net assets as a result of movements in share capital (68,014,811) (47,821,925) 53,537,195
Dividends declared 15 - (3,320,649) (108,383)
Net assets at the end of the period 396,369,720 944,504,064 891,046,202

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Global
High
Yield
Bond
Fund

UsD

Global
Inflation
Linked
Bond
Fund

UsD

Global
Long-
Horizon
Equity
Fund
Usb

Net assets at the beginning of the period 1,694,518,231 364,440,108 1,063,272,581
Income
Bank interest 2(b) 1,284,714 5,255 25,377
Bond interest, net of withholding taxes 2(b) 46,362,169 1,379,286
Swap interest 2(c) 1,238,025 608,739
Contracts for difference interest 2(c) - -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - -
Collective investment scheme income, net of withholding taxes 2(b) - 88,043 448,034
Dividends, net of withholding taxes 2(b) 64,536 - 3,108,131
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 271,337 2,489 21,836
Management fee rebate 4 6,019 - -
Other reimbursements 10 3,436 241 479
Total income 2(b) 49,230,236 2,084,053 3,603,857
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - -
Swap interest 2(c) 72,250 566,128
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 861,377 229,344 1,300,602
Loan commitment fees 16 5,088 1,084 3,077
Custodian and depositary fees 2(h),7 106,714 42,953 65,693
Distribution fees 5 474,627 435199 479,901
Tax 8 272,414 72,128 259,152
Management fees 4 6,738,903 1,044,163 7,155,763
Less Management fee waiver 4 - - -
Total expenses 8,531,373 2,390,999 9,264,188
Net income/(deficit) 40,698,863 (306,946) (5,660,331)
Net realised appreciation/(depreciation) on:
Investments 2(a) (74,396,632) (11,584,361) 25,265,648
To Be Announced securities contracts 2(c) - (795,385)
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) (184,544) 1,924,480
Options/Swaptions contracts 2(c) (868,763) 323,072
Swaps transactions 2(c) (10,338,299) (1,105,847) -
Forward foreign exchange contracts 2(c) 1,741,264 6,146,365 2,485
Foreign currencies on other transactions 2(i) 204,088 267,448 (107,939)
Net realised appreciation/(depreciation) for the period (83,842,886) (4,824,228) 25,160,194
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 82,177,547 277,224 41,110,857
To Be Announced securities contracts 2(c) - 135,838 -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) 673,397 189,014
Options/Swaptions contracts 2(c) 199,180 (108,748)
Swaps transactions 2(c) 5,708,622 418,648 -
Forward foreign exchange contracts 2(c) 2,994,671 (764,739) (628)
Foreign currencies on other transactions 2(i) 261,806 28,495 27,176
Net change in unrealised appreciation/(depreciation) for the period 92,015,223 175,732 41,137,405
Increase/(Decrease) in net assets as a result of operations 48,871,200 (4,955,442) 60,637,268
Movements in share capital
Net receipts as a result of issue of shares 153,868,655 24,037,485 145,887,624
Net payments as a result of repurchase of shares (293,506,261) (73,330,602) (89,178,059)
Increase/(Decrease) in net assets as a result of movements in share capital (139,637,606) (49,293,117) 56,709,565
Dividends declared 15 (16,259,253) (40) -
Net assets at the end of the period 1,587,492,572 310,191,509 1,180,619,414

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Global
Multi-Asset
Income
Fund Name Fund
usD
Net assets at the beginning of the period 5,435,956,493 - 451,125,592
Income
Bank interest 2(b) 4,645,098 9,550 23,449
Bond interest, net of withholding taxes 2(b) 88,835,987 1,154,160 -
Swap interest 2(c) 117,662 27,964
Contracts for difference interest 2(c) - -
Equity linked note income 2(c) 31,225,927 -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 5,773,158 - 15,879
Dividends, net of withholding taxes 2(b) 11,264,965 - 1,336,255
Contracts for difference dividends, net of withholding taxes 2(c) 34,056 - -
Securities lending income 2(b) 495,881 -
Management fee rebate 4 413,831 -
Other reimbursements 10 25,105 98 -
Total income 2(b) 142,831,670 1,191,772 1,375,583
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) 67,310 -
Swap interest 2(c) 48,163 18,564
Contracts for difference dividends, net of withholding taxes 2(c) 720 - -
Annual service charge 6 4,756,443 9,043 395,577
Loan commitment fees 16 16,312 - 1,331
Custodian and depositary fees 2(h),7 481,913 11,108 82,856
Distribution fees 5 1,572,256 1 135,840
Tax 8 1,184,796 3117 78,680
Management fees 4 33,255,749 40 2,606,947
Less Management fee waiver 4 - - -
Total expenses 41,383,662 41,873 3,301,231
Net income/(deficit) 101,448,008 1,149,899 (1,925,648)
Net realised appreciation/(depreciation) on:
Investments 2(a) (184,575,683) (317,219) (3,649,305)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) 1,255,627 -
Exchange traded futures contracts 2(c) (8,210,848) 277,051
Options/Swaptions contracts 2(c) (236,314) -
Swaps transactions 2(c) (364,152) 15,233 -
Forward foreign exchange contracts 2(c) 25,470,701 1,809,783 -
Foreign currencies on other transactions 2(i) 8,917,777 (188,051) (617,386)
Net realised appreciation/(depreciation) for the period (157,742,892) 1,596,797 (4,266,691)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 160,329,832 (2,610,423) (28,027,589)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) 71,440 -
Exchange traded futures contracts 2(c) (17,565,370) 163,304
Options/Swaptions contracts 2(c) (374,350) -
Swaps transactions 2(c) 276,456 37,144 -
Forward foreign exchange contracts 2(c) 53,261 (416,753) -
Foreign currencies on other transactions 2(i) 409,893 (4,271) (55,453)
Net change in unrealised appreciation/(depreciation) for the period 143,201,162 (2,830,999) (28,083,042)
Increase/(Decrease) in net assets as a result of operations 86,906,278 (84,303) (34,275,381)
Movements in share capital
Net receipts as a result of issue of shares 254,539,734 75,004,762 61,656,818
Net payments as a result of repurchase of shares (472,327,113) (70) (75,042,072)
Increase/(Decrease) in net assets as a result of movements in share capital (217,787,379) 75,004,692 (13,385,254)
Dividends declared 15 (118,338,547) - -
Net assets at the end of the period 5,186,736,845 74,920,389 403,464,957

() Fund launched during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Japan
Flexible
Equity
Fund
JPY

Japan

Small & MidCap
Opportunities
Fund

Latin
American
Fund
usb

Net assets at the beginning of the period 29,089,575,077 20,235,105,162 835,233,169
Income
Bank interest 2(b) - 30,018
Bond interest, net of withholding taxes 2(b) - 2,219
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - -
Collective investment scheme income, net of withholding taxes 2(b) - - 64,019
Dividends, net of withholding taxes 2(b) 294,220,468 168,405,798 22,859,414
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 3,736,051 8,912,617 18,781
Management fee rebate 4 -
Other reimbursements 10 - - -
Total income 2(b) 297,956,519 177,318,415 22,974,451
Expenses
Bank interest 2(b) 1,540,442 803,812
Contracts for difference interest 2(c) - -
Swap interest 2(c) -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 28,569,566 23,520,857 1,009,941
Loan commitment fees 16 87,056 58,455 2,559
Custodian and depositary fees 2(h),7 2,324,303 2,912,637 137,464
Distribution fees 5 22,895,619 3,582,524 72,588
Tax 8 5,337,253 4,560,120 191,720
Management fees 4 152,560,790 129,928,441 6,759,578
Less Management fee waiver 4 - - -
Total expenses 213,315,029 165,366,846 8,173,850
Net income/(deficit) 84,641,490 11,951,569 14,800,601
Net realised appreciation/(depreciation) on:
Investments 2(a) 470,576,981 41,331,667 19,156,208
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 129,780,030 (12,888,295) 786,853
Foreign currencies on other transactions 2(i) 1,848,517 (1,004,481) 276,196
Net realised appreciation/(depreciation) for the period 602,205,528 27,438,891 20,219,257
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 537,869,720 (199,666,008) (3,261,255)
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 107,516,512 19,884,247 (170,239)
Foreign currencies on other transactions 2(i) (28,701) 786,582 (2,436)
Net change in unrealised appreciation/(depreciation) for the period 645,357,531 (178,995,179) (3,433,930)
Increase/(Decrease) in net assets as a result of operations 1,332,204,549 (139,604,719) 31,585,928
Movements in share capital
Net receipts as a result of issue of shares 11,144,368,088 1,660,479,085 98,880,529
Net payments as a result of repurchase of shares (15,292,095,214) (3,318,160,440) (169,949,523)
Increase/(Decrease) in net assets as a result of movements in share capital (4,147,727,126) (1,657,681,355) (71,068,994)
Dividends declared 15 - - -
Net assets at the end of the period 26,274,052,500 18,437,819,088 795,750,103

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Next
Natural Generation
Multi-Theme Resources Health
Equity  Growth & Income Care
Fund Name Fund Fund Fund
usD usb Usb
Net assets at the beginning of the period 188,867,921 444,508,211 16,685,032
Income
Bank interest 2(b) 5,744 11,214 480
Bond interest, net of withholding taxes 2(b) -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 346,463 227,275 14,065
Dividends, net of withholding taxes 2(b) 6,474,858 20,336
Contracts for difference dividends, net of withholding taxes 2(c) -
Securities lending income 2(b) - 80,873 855
Management fee rebate 4 308,434 - -
Other reimbursements 10 486 1,462 38
Total income 2(b) 661,127 6,795,682 35,774
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - -
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 112,892 467,791 (4,154)
Loan commitment fees 16 545 1,393 50
Custodian and depositary fees 2(h),7 26,592 48,237 10,320
Distribution fees 5 57,646 245,943 1,570
Tax 8 24,189 95,417 1,087
Management fees 4 524,798 3,136,567 8,343
Less Management fee waiver 4 - - -
Total expenses 746,662 3,995,348 17,216
Net income/(deficit) (85,535) 2,800,334 18,558
Net realised appreciation/(depreciation) on:
Investments 2(a) (6,206,601) 9,290,425 (589,297)
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - -
Forward foreign exchange contracts 2(c) (2,230,314) 1,681,069 669
Foreign currencies on other transactions 2(i) 24,390 (44,471) (558)
Net realised appreciation/(depreciation) for the period (8,412,525) 10,927,023 (589,186)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 9,718,736 32,647,607 1,042,342
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - -
Options/Swaptions contracts 2(c) - -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 1,973,098 264,893 27,108
Foreign currencies on other transactions 2(i) 1 26,967 106
Net change in unrealised appreciation/(depreciation) for the period 11,691,845 32,939,467 1,069,556
Increase/(Decrease) in net assets as a result of operations 3,193,785 46,666,824 498,928
Movements in share capital
Net receipts as a result of issue of shares 23,090,397 138,818,036 418,496
Net payments as a result of repurchase of shares (34,064,933) (120,295,080) (493,176)
Increase/(Decrease) in net assets as a result of movements in share capital (10,974,536) 18,522,956 (74,680)
Dividends declared 15 - (377,441) -
Net assets at the end of the period 181,087,170 509,320,550 17,109,280

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Next
Generation
Technology
Fund

usb

Nutrition
Fund
usD

Sustainable
Asian

Bond

Fund

usb

Net assets at the beginning of the period 2,755,606,835 348,357,484 42,880,627
Income
Bank interest 2(b) 64,715 8,404 19,548
Bond interest, net of withholding taxes 2(b) - - 1,215,263
Swap interest 2(c) - 6,193
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 1,852,346 339,757 63,498
Dividends, net of withholding taxes 2(b) 1,514,831 938,007 -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 312,575 6,829 3,333
Management fee rebate 4 - - -
Other reimbursements 10 5,018 581 126
Total income 2(b) 3,749,485 1,293,578 1,307,961
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - -
Swap interest 2(c) - 6,479
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 2,637,684 262,866 7,777
Loan commitment fees 16 7,651 955 132
Custodian and depositary fees 2(h),7 196,882 37,783 11,335
Distribution fees 5 1,864,971 311,168 180
Tax 8 504,569 50,138 2,793
Management fees 4 14,806,455 1,695,277 84,977
Less Management fee waiver 4 - - -
Total expenses 20,018,212 2,358,187 113,673
Net income/(deficit) (16,268,727) (1,064,609) 1,194,288
Net realised appreciation/(depreciation) on:
Investments 2(a) (432,943,428) (23,038,128) (3,101,824)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - 25,335
Options/Swaptions contracts 2(c) - (29,718)
Swaps transactions 2(c) - - 4,899
Forward foreign exchange contracts 2(c) 12,444,080 902,330 18,876
Foreign currencies on other transactions 2(i) 1,007,801 (62,727) 1,854
Net realised appreciation/(depreciation) for the period (419,491,547) (22,198,525) (3,080,578)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 242,041,884 14,143,592 1,652,235
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - (8,225)
Options/Swaptions contracts 2(c) - (41)
Swaps transactions 2(c) - - 3,339
Forward foreign exchange contracts 2(c) 6,087,690 328,112 5,623
Foreign currencies on other transactions 2(i) (321,410) (4,154) (635)
Net change in unrealised appreciation/(depreciation) for the period 247,808,164 14,467,550 1,652,296
Increase/(Decrease) in net assets as a result of operations (187,952,110) (8,795,584) (233,994)
Movements in share capital
Net receipts as a result of issue of shares 273,694,852 26,828,318 40,053,432
Net payments as a result of repurchase of shares (371,325,763) (71,617,456) (3,174)
Increase/(Decrease) in net assets as a result of movements in share capital (97,630,911) (44,789,138) 40,050,258
Dividends declared 15 (120) - (245)
Net assets at the end of the period 2,470,023,694 294,772,762 82,696,646

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Sustainable Sustainable Sustainable
Emerging Emerging Emerging
Markets EE] Markets
Blended Bond Bond Corporate Bond
Fund Name Fund Fund Fund
usD usb Usb
Net assets at the beginning of the period 43,855,487 352,748,965 79,198,715
Income
Bank interest 2(b) 22,275 385,126 42,827
Bond interest, net of withholding taxes 2(b) 1,219,268 9,506,969 1,843,752
Swap interest 2(c) 46,944 5,804
Contracts for difference interest 2(c) - -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) -
Collective investment scheme income, net of withholding taxes 2(b) -
Dividends, net of withholding taxes 2(b) -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 3,301 82,834 25,240
Management fee rebate 4 - - -
Other reimbursements 10 15 757 20
Total income 2(b) 1,291,803 9,981,490 1,911,839
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - - -
Swap interest 2(c) 99,893 411,594 5,325
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 (7,645) 73,112 16,166
Loan commitment fees 16 134 1,059 230
Custodian and depositary fees 2(h),7 32,032 43,249 10,419
Distribution fees 5 23,562 24,166 13,310
Tax 8 5,860 26,706 6,507
Management fees 4 83,773 888,826 174,891
Less Management fee waiver 4 - - -
Total expenses 237,609 1,468,712 226,848
Net income/(deficit) 1,054,194 8,512,778 1,684,991
Net realised appreciation/(depreciation) on:
Investments 2(a) (1,191,821) (17,310,110) (4,613,483)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) (58,900) 4,700,294 30,139
Options/Swaptions contracts 2(c) (3,607) - -
Swaps transactions 2(c) 188,901 1,225,791 8,673
Forward foreign exchange contracts 2(c) 656,060 9,462,858 716,057
Foreign currencies on other transactions 2(i) (31,911) (267,166) 70,160
Net realised appreciation/(depreciation) for the period (441,278) (2,188,333) (3,788,454)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 1,796,048 15,296,121 3,097,950
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) 20,269 783,614 4,273
Options/Swaptions contracts 2(c) 15,421 - -
Swaps transactions 2(c) (141,464) (1,217,264) (8,673)
Forward foreign exchange contracts 2(c) (575,075) 1,192,800 453,663
Foreign currencies on other transactions 2(i) 21,520 30,394 6,239
Net change in unrealised appreciation/(depreciation) for the period 1,136,719 16,085,665 3,553,452
Increase/(Decrease) in net assets as a result of operations 1,749,635 22,410,110 1,449,989
Movements in share capital
Net receipts as a result of issue of shares 597,609 22,503,180 16,074,312
Net payments as a result of repurchase of shares (4,322,259) (24,081,025) (33,786,984)
Increase/(Decrease) in net assets as a result of movements in share capital (3,724,650) (1,577,845) (17,712,672)
Dividends declared 15 (4,414) (67,278) (6,651)
Net assets at the end of the period 41,876,058 373,513,952 62,929,381

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Sustainable Sustainable Fixed
Emerging Income
Markets Local Sustainable Global
Currency Bond Energy Opportunities
Fund Name Fund Fund Fund
usD usb EUR
Net assets at the beginning of the period 429,926,735 6,450,497,616 565,937,527
Income
Bank interest 2(b) 116,426 140,271 506,366
Bond interest, net of withholding taxes 2(b) 13,451,831 - 9,509,296
Swap interest 2(c) 117,643 - 6,210,039
Contracts for difference interest 2(c) - - -
Equity linked note income 2(c) - -
Interest from money market deposits 2(b) - 935
Collective investment scheme income, net of withholding taxes 2(b) 7,071,645 -
Dividends, net of withholding taxes 2(b) 32,199,202 92,922
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 8,806 533,239 12,795
Management fee rebate 4 - - -
Other reimbursements 10 5,670 18,820 903
Total income 2(b) 13,700,376 39,963,177 16,333,256
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - - -
Swap interest 2(c) 115,509 - 7,319,750
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 65,787 6,837,687 56,301
Loan commitment fees 16 1,284 18,606 2,025
Custodian and depositary fees 2(h),7 187,195 460,587 78,023
Distribution fees 5 2,175 4,430,389 5,145
Tax 8 22,103 1,403,457 26,330
Management fees 4 319,109 46,004,795 274,040
Less Management fee waiver 4 - - -
Total expenses 713,162 59,155,521 7,761,614
Net income/(deficit) 12,987,214 (19,192,344) 8,571,642
Net realised appreciation/(depreciation) on:
Investments 2(a) (36,916,597) 12,795,425 (19,927,031)
To Be Announced securities contracts 2(c) - - 3,637,895
Contracts for difference 2(c) - - (10,434)
Exchange traded futures contracts 2(c) (764,481) - 7,710,055
Options/Swaptions contracts 2(c) (372,241) - 282,602
Swaps transactions 2(c) (408,318) - 2,443,939
Forward foreign exchange contracts 2(c) 7,332,126 7,251,988 (18,641,098)
Foreign currencies on other transactions 2(i) (531,368) (351,513) 433,910
Net realised appreciation/(depreciation) for the period (31,660,879) 19,695,900 (24,070,162)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 46,229,747 617,592,565 (23,503,100)
To Be Announced securities contracts 2(c) - - (193,976)
Contracts for difference 2(c) - - 8,483
Exchange traded futures contracts 2(c) (75,075) - 264,589
Options/Swaptions contracts 2(c) (40,273) - 5,236
Swaps transactions 2(c) (197,438) - (2,716,404)
Forward foreign exchange contracts 2(c) (2,377,108) 492,231 26,842,798
Foreign currencies on other transactions 2(i) 451,673 21,7117 (2,131,969)
Net change in unrealised appreciation/(depreciation) for the period 43,991,526 618,106,513 (1,424,343)
Increase/(Decrease) in net assets as a result of operations 25,317,861 618,610,069 (16,922,863)
Movements in share capital
Net receipts as a result of issue of shares 15,922,749 637,571,956 17,392,477
Net payments as a result of repurchase of shares (49,133,269) (787,910,141) (38,090,660)
Increase/(Decrease) in net assets as a result of movements in share capital (33,210,520) (150,338,185) (20,698,183)
Dividends declared 15 (1,109) (32,738) (4,135,860)
Net assets at the end of the period 422,032,967 6,918,736,762 524,180,621

The notes on pages 974 to 987 form an integral part of these financial statements.

[94] BlackRock Global Funds (BGF)



Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Sustainable Sustainable Sustainable
Global Global Global
Allocation Bond Income Infrastructure
Fund Name Fund® Fund Fund
usD usD usD
Net assets at the beginning of the period - 120,102,371 10,453,305
Income
Bank interest 2(b) 187,794 132,302 9,701
Bond interest, net of withholding taxes 2(b) 358,128 2,659,609 -
Swap interest 2(c) 16,369 202,910
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) 22,573
Collective investment scheme income, net of withholding taxes 2(b) - - -
Dividends, net of withholding taxes 2(b) 180,958 123,551 101,916
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 2,124 257
Management fee rebate 4 - - -
Other reimbursements 10 86 67 21
Total income 2(b) 743,335 3,143,136 111,895
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - -
Swap interest 2(c) 19,243 184,327
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 (417) 30,306 2,779
Loan commitment fees 16 - 371 30
Custodian and depositary fees 2(h),7 11,195 16,666 6,904
Distribution fees 5 21 7,205 2,437
Tax 8 3,820 9,568 757
Management fees 4 24,930 196,875 6,688
Less Management fee waiver 4 - - -
Total expenses 58,792 445,318 19,595
Net income/(deficit) 684,543 2,697,818 92,300
Net realised appreciation/(depreciation) on:
Investments 2(a) 224,125 (4,052,316) (470,612)
To Be Announced securities contracts 2(c) 39,381 228,876 -
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) (61,954) 827,175
Options/Swaptions contracts 2(c) 38,672 (4,876)
Swaps transactions 2(c) 43211 (407,851)
Forward foreign exchange contracts 2(c) 9,978 1,836,706 -
Foreign currencies on other transactions 2(i) 55,606 (45,435) 1,113
Net realised appreciation/(depreciation) for the period 349,019 (1,617,721) (469,499)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 3,816,490 3,178,609 522,173
To Be Announced securities contracts 2(c) (139,259) (282,822)
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) (191,795) 223,875
Options/Swaptions contracts 2(c) 12,934 8,964
Swaps transactions 2(c) (46,841) 264,918 -
Forward foreign exchange contracts 2(c) (121,268) (271,153) -
Foreign currencies on other transactions 2(i) (1,942) 16,170 (105)
Net change in unrealised appreciation/(depreciation) for the period 3,328,319 3,138,561 522,068
Increase/(Decrease) in net assets as a result of operations 4,361,881 4,218,658 144,869
Movements in share capital
Net receipts as a result of issue of shares 88,139,342 4,350,875 625,121
Net payments as a result of repurchase of shares (163,782) (14,991,968) (113,028)
Increase/(Decrease) in net assets as a result of movements in share capital 87,975,560 (10,641,093) 512,093
Dividends declared 15 - (754,025) -
Net assets at the end of the period 92,337,441 112,925,911 11,110,267

() Fund launched during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

Sustainable
World
Bond
Fund®
usD

Swiss

Small & MidCap
Opportunities
Fund®

Systematic
China A-Share
Opportunities
Fund

usb

Net assets at the beginning of the period 1,128,318,997 707,399,037 562,981,457

Income

Bank interest 2(b) 494,266 - 61,861

Bond interest, net of withholding taxes 2(b) 16,207,709 - -

Swap interest 2(c) 1,593,093 -

Contracts for difference interest 2(c) -

Equity linked note income 2(c) -

Interest from money market deposits 2(b) - -

Collective investment scheme income, net of withholding taxes 2(b) 42,077 - -

Dividends, net of withholding taxes 2(b) 552,187 2,176,598

Contracts for difference dividends, net of withholding taxes 2(c) - - -

Securities lending income 2(b) 108,808 54,208

Management fee rebate 4 636 -

Other reimbursements 10 2,946 17 -

Total income 2(b) 18,449,535 606,412 2,238,459

Expenses

Bank interest 2(b) 35,107

Contracts for difference interest 2(c) - -

Swap interest 2(c) 1,364,687 -

Contracts for difference dividends, net of withholding taxes 2(c) - - -

Annual service charge 6 383,473 549,322 372,286

Loan commitment fees 16 3,489 1,995 1,751

Custodian and depositary fees 2(h),7 149,329 51,102 173,214

Distribution fees 5 87,572 - 3,870

Tax 8 124,096 110,877 74,296

Management fees 4 1,224,038 3,283,798 1,704,997

Less Management fee waiver 4 - - -

Total expenses 3,336,684 4,032,201 2,330,414

Net income/(deficit) 15,112,851 (3,425,789) (91,955)

Net realised appreciation/(depreciation) on:
Investments 2(a) (61,362,253) 52,928,918 (59,505,119)
To Be Announced securities contracts 2(c) 1,096,844 - -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) 3,038,464 - (365,813)
Options/Swaptions contracts 2(c) 688,133 - -
Swaps transactions 2(c) 401,865 - -
Forward foreign exchange contracts 2(c) (13,991,691) - 235,465
Foreign currencies on other transactions 2(i) 1,818,836 (1,546) 57,366

Net realised appreciation/(depreciation) for the period (68,309,802) 52,927,372 (59,578,101)

Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 38,343,081 (6,009,605) 53,145,485
To Be Announced securities contracts 2(c) (2,762,141) -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) (1,744,624) - (216,156)
Options/Swaptions contracts 2(c) 154,429 - -
Swaps transactions 2(c) (5,013,275) - -
Forward foreign exchange contracts 2(c) 9,165,460 - 74,370
Foreign currencies on other transactions 2(i) (85,274) 596 3,387

Net change in unrealised appreciation/(depreciation) for the period 38,057,656 (6,009,009) 53,007,086

Increase/(Decrease) in net assets as a result of operations (15,139,295) 43,492,574 (6,662,970)

Movements in share capital

Net receipts as a result of issue of shares 110,989,365 78,893 62,770,674

Net payments as a result of repurchase of shares (145,568,094) (92,341,543) (83,355,470)

Increase/(Decrease) in net assets as a result of movements in share capital (34,578,729) (92,262,650) (20,584,796)

Dividends declared 15 (209,901) - -

Net assets at the end of the period 1,078,391,072 658,628,961 535,733,691

) Fund name changed during the period, see Note 1, for further details.
(‘3) Fund closed to subscriptions, see Note 1, for further details.
Amount relates to switches between share classes.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Systematic Systematic
Systematic Global Sustainable
Global Equity Sustainable Global
High Income  Income & Growth SmallCap
Fund Name Fund Fund® Fund®
usD usb Usb
Net assets at the beginning of the period 4,369,623,100 - 222,047,023
Income
Bank interest 2(b) 3,313,945 13,635 75,943
Bond interest, net of withholding taxes 2(b) -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) -
Collective investment scheme income, net of withholding taxes 2(b) - 60,206 -
Dividends, net of withholding taxes 2(b) 48,188,582 89,860 1,689,904
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 1,209,926 4 61,235
Management fee rebate 4 - - -
Other reimbursements 10 6,767 - 235
Total income 2(b) 52,719,220 163,705 1,827,317
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 4,620,851 (2,222) 155,172
Loan commitment fees 16 12,815 - 645
Custodian and depositary fees 2(h),7 295414 5,655 215,035
Distribution fees 5 44,023 1 68,405
Tax 8 918,597 1,082 56,674
Management fees 4 28,322,617 618 1,598,757
Less Management fee waiver 4 - - -
Total expenses 34,214,317 5134 2,094,688
Net income/(deficit) 18,504,903 158,571 (267,371)
Net realised appreciation/(depreciation) on:
Investments 2(a) (221,736,521) 110,536 (8,657,634)
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) 1,760,152 23,677 237,043
Options/Swaptions contracts 2(c) 84,038,284 247,252 -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (10,075,844) 1,724 (387,006)
Foreign currencies on other transactions 2(i) 1,724,999 (1,071) (77,911)
Net realised appreciation/(depreciation) for the period (144,288,930) 382,118 (8,885,508)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 164,401,202 448,941 29,243,616
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) 5,881,508 (26,914) (32,995)
Options/Swaptions contracts 2(c) (2,680,554) 37,032 -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (1,305,968) (515) 273,078
Foreign currencies on other transactions 2(i) 289,302 (100) 6,566
Net change in unrealised appreciation/(depreciation) for the period 166,585,490 458,444 29,490,265
Increase/(Decrease) in net assets as a result of operations 40,801,463 999,133 20,337,386
Movements in share capital
Net receipts as a result of issue of shares 1,471,538,219 15,491,314 34,060,803
Net payments as a result of repurchase of shares (1,397,558,167) (247) (17,867,031)
Increase/(Decrease) in net assets as a result of movements in share capital 73,980,052 15,491,067 16,193,772
Dividends declared 15 (149,898,134) (4,643) -
Net assets at the end of the period 4,334,506,481 16,485,557 258,578,181

() Fund launched during the period, see Note 1, for further details.
@) Fund name changed during the period, see Note 1, for further details.

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

United
Kingdom
Fund
GBP

Net assets at the beginning of the period 269,647,969 759,596,354 572,662,883
Income
Bank interest 2(b) 3,999 13,973 872,658
Bond interest, net of withholding taxes 2(b) - - 8,507,289
Swap interest 2(c) - 111,769
Contracts for difference interest 2(c) -
Equity linked note income 2(c) - -
Interest from money market deposits 2(b) - - 10,829
Collective investment scheme income, net of withholding taxes 2(b) 39,517 686,042 -
Dividends, net of withholding taxes 2(b) 2,223,967 6,646,195
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 3,729 40,044 7,558
Management fee rebate 4 - -
Other reimbursements 10 - 4,055 24
Total income 2(b) 2,271,212 7,390,309 9,510,127
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) - -
Swap interest 2(c) - 151,036
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 263,591 814,051 234,481
Loan commitment fees 16 763 2,403 1,685
Custodian and depositary fees 2(h),7 20,390 48,087 89,263
Distribution fees 5 110,568 285,256 97,097
Tax 8 49,883 160,263 85,196
Management fees 4 1,506,316 4,714,718 1,389,030
Less Management fee waiver 4 - - -
Total expenses 1,951,511 6,024,778 2,047,788
Net income/(deficit) 319,701 1,365,531 7,462,339
Net realised appreciation/(depreciation) on:
Investments 2(a) (5,705,819) 13,138,067 (16,572,975)
To Be Announced securities contracts 2(c) - - (691,697)
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - (3,687,923)
Options/Swaptions contracts 2(c) - (1,389,812)
Swaps transactions 2(c) - (796,449)
Forward foreign exchange contracts 2(c) - 464,281 2,452,808
Foreign currencies on other transactions 2(i) (9,859) 145,681 38,905
Net realised appreciation/(depreciation) for the period (5,715,678) 13,748,029 (20,647,143)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 13,449,398 19,532,486 (135,803)
To Be Announced securities contracts 2(c) - 185,478
Contracts for difference 2(c) - -
Exchange traded futures contracts 2(c) - (744,008)
Options/Swaptions contracts 2(c) - (50,512)
Swaps transactions 2(c) - - 433,359
Forward foreign exchange contracts 2(c) (93,356) 174,645 (321,466)
Foreign currencies on other transactions 2(i) (16,416) 8,597 24,906
Net change in unrealised appreciation/(depreciation) for the period 13,339,626 19,715,728 (608,046)
Increase/(Decrease) in net assets as a result of operations 7,943,649 34,829,288 (13,792,850)
Movements in share capital
Net receipts as a result of issue of shares 8,891,001 147,722,293 68,830,792
Net payments as a result of repurchase of shares (39,616,077) (189,881,932) (112,364,823)
Increase/(Decrease) in net assets as a result of movements in share capital (30,725,076) (42,159,639) (43,534,031)
Dividends declared 15 - (117) (951,541)
Net assets at the end of the period 246,866,542 752,265,886 514,384,461

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

us
Dollar
us Short
Dollar Duration
Reserve Bond
Fund Name Fund Fund
usD usD
Net assets at the beginning of the period 2,357,372,193 505,636,900 1,582,256,819
Income
Bank interest 2(b) 1,189,430 1,528 675,119
Bond interest, net of withholding taxes 2(b) 65,329,555 - 27,952,517
Swap interest 2(c) 436,032 - 15,419
Contracts for difference interest 2(c) - - -
Equity linked note income 2(c) - -
Interest from money market deposits 2(b) 9,636,348 645,779
Collective investment scheme income, net of withholding taxes 2(b) - -
Dividends, net of withholding taxes 2(b) 301,452 -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 264,069 - 63,766
Management fee rebate 4 3,286 - -
Other reimbursements 10 4,003 - 258
Total income 2(b) 67,527,827 9,637,876 29,352,858
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - - -
Swap interest 2(c) 14,627 - 203,499
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 1,263,769 184,930 528,079
Loan commitment fees 16 7,092 - 4,937
Custodian and depositary fees 2(h),7 118,678 31,428 97,526
Distribution fees 5 99,354 36,094 326,537
Tax 8 393,811 25,263 342,267
Management fees 4 9,906,923 1,100,293 3,987,022
Less Management fee waiver 4 - - -
Total expenses 11,804,254 1,378,008 5,489,867
Net income/(deficit) 55,723,573 8,259,868 23,862,991
Net realised appreciation/(depreciation) on:
Investments 2(a) (78,818,076) 333,802 (40,118,433)
To Be Announced securities contracts 2(c) - - (1,329)
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) (537,336) - (5,213,751)
Options/Swaptions contracts 2(c) (140,843) - -
Swaps transactions 2(c) (18,100,876) - 526,081
Forward foreign exchange contracts 2(c) 5,587,274 1,510 11,973,382
Foreign currencies on other transactions 2(i) 241,313 (8,312) (363,930)
Net realised appreciation/(depreciation) for the period (91,768,544) 327,000 (33,197,980)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 64,798,392 108,579 31,592,723
To Be Announced securities contracts 2(c) - - (5,652)
Contracts for difference 2(c) - - -
Exchange traded futures contracts 2(c) 862,031 - (928,608)
Options/Swaptions contracts 2(c) 34,240 - -
Swaps transactions 2(c) 8,674,122 - (105,853)
Forward foreign exchange contracts 2(c) (4,834,595) 639,992 (13,287,914)
Foreign currencies on other transactions 2(i) (71,178) (2) 68,141
Net change in unrealised appreciation/(depreciation) for the period 69,463,012 748,569 17,332,837
Increase/(Decrease) in net assets as a result of operations 33,418,041 9,335,437 7,997,848
Movements in share capital
Net receipts as a result of issue of shares 329,917,890 465,475,202 374,692,831
Net payments as a result of repurchase of shares (655,506,200) (503,913,918) (295,280,878)
Increase/(Decrease) in net assets as a result of movements in share capital (325,588,310) (38,438,716) 79,411,953
Dividends declared 15 (34,197,742) - (2,208,608)
Net assets at the end of the period 2,031,004,182 476,533,621 1,667,458,012

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

us
Flexible
Equity
Fund
usD

us

Government
Mortgage Impact
Fund

usD

Net assets at the beginning of the period 1,544,907,233 101,674,992 310,964,654
Income
Bank interest 2(b) 33,203 10,262 5,950
Bond interest, net of withholding taxes 2(b) 1,757,220 -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 245,866 - 62,171
Dividends, net of withholding taxes 2(b) 5,576,622 - 638,590
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 36,295 - 10,171
Management fee rebate 4 - -
Other reimbursements 10 - - 630
Total income 2(b) 5,891,986 1,767,482 717,512
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 1,227,007 59,461 322,012
Loan commitment fees 16 4,225 324 933
Custodian and depositary fees 2(h),7 67,148 30,961 19,595
Distribution fees 5 256,555 39,278 187,722
Tax 8 238,969 19,282 60,654
Management fees 4 7,544,514 260,634 1,738,412
Less Management fee waiver 4 - - -
Total expenses 9,338,418 409,940 2,329,328
Net income/(deficit) (3,446,432) 1,357,542 (1,611,816)
Net realised appreciation/(depreciation) on:
Investments 2(a) 45,860,283 (2,922,591) (6,155,575)
To Be Announced securities contracts 2(c) - (394,481) -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) 491,995
Options/Swaptions contracts 2(c) 3,004
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 2,270,921 337 200,386
Foreign currencies on other transactions 2(i) (25,574) 130 (12,919)
Net realised appreciation/(depreciation) for the period 48,105,630 (2,821,606) (5,968,108)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) (28,498,324) (2,789,508) (8,037,328)
To Be Announced securities contracts 2(c) - 169,980 -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) (80,573)
Options/Swaptions contracts 2(c) (9,547)
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 995,362 (74) (53,542)
Foreign currencies on other transactions 2(i) (4,271) 15 3,330
Net change in unrealised appreciation/(depreciation) for the period (27,507,233) (2,709,707) (8,087,540)
Increase/(Decrease) in net assets as a result of operations 17,151,965 (4,173,771) (15,667,464)
Movements in share capital
Net receipts as a result of issue of shares 241,576,499 5,713,710 64,981,027
Net payments as a result of repurchase of shares (409,028,121) (17,149,361) (65,344,980)
Increase/(Decrease) in net assets as a result of movements in share capital (167,451,622) (11,435,651) (363,953)
Dividends declared 15 (165,018) -
Net assets at the end of the period 1,394,607,576 85,900,552 294,933,237

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

US Sustainable
Equity
Fund Name Fund
usD
Net assets at the beginning of the period 264,640,243 4,276,723 3,014,573,608
Income
Bank interest 2(b) 6,887 2,276 85,282
Bond interest, net of withholding taxes 2(b) - - -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 260,828 - 861,753
Dividends, net of withholding taxes 2(b) 1,786,374 16,628 65,458,201
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Securities lending income 2(b) 18,716 181 907,279
Management fee rebate 4 - - -
Other reimbursements 10 1,384 66 32,864
Total income 2(b) 2,074,189 19,151 67,345,379
Expenses
Bank interest 2(b) -
Contracts for difference interest 2(c) -
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 335,151 (3,753) 3,771,636
Loan commitment fees 16 795 12 9,284
Custodian and depositary fees 2(h),7 36,892 5,053 201,124
Distribution fees 5 113,867 278 728,928
Tax 8 65,988 231 721,621
Management fees 4 1,809,731 923 26,810,489
Less Management fee waiver 4 - - -
Total expenses 2,362,424 2,744 32,243,082
Net income/(deficit) (288,235) 16,407 35,102,297
Net realised appreciation/(depreciation) on:
Investments 2(a) 825,963 (138,926) 133,517,596
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) - -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (40,693) - 8,486,230
Foreign currencies on other transactions 2(i) 1,837 (137) (333,848)
Net realised appreciation/(depreciation) for the period 787,107 (139,063) 141,669,978
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 13,517,633 81,572 17,212,776
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) -
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (14,472) - 767,860
Foreign currencies on other transactions 2(i) 3,265 54 178,303
Net change in unrealised appreciation/(depreciation) for the period 13,506,426 81,626 18,158,939
Increase/(Decrease) in net assets as a result of operations 14,005,298 (41,030) 194,931,214
Movements in share capital
Net receipts as a result of issue of shares 72,475,015 150,145 1,446,790,340
Net payments as a result of repurchase of shares (64,157,558) (1,793) (1,278,277,794)
Increase/(Decrease) in net assets as a result of movements in share capital 8,317,457 148,352 168,512,546
Dividends declared 15 - - (16,235)
Net assets at the end of the period 286,962,998 4,384,045 3,378,001,133

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

Fund Name

World
Financials
Fund

usD

World
Healthscience
Fund

usD

Net assets at the beginning of the period 1,419,083,947 3,351,047,354 13,872,428,365
Income
Bank interest 2(b) 77,100 363,123
Bond interest, net of withholding taxes 2(b) - -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 1,239,793 824,267 7,238,152
Dividends, net of withholding taxes 2(b) 14,882,481 39,616,949 69,678,794
Contracts for difference dividends, net of withholding taxes 2(c) 947,148 - -
Securities lending income 2(b) 40,718 587,571 176,084
Management fee rebate 4 - - -
Other reimbursements 10 5,633 (122) 2,164
Total income 2(b) 17,115,773 41,105,765 77,458,317
Expenses
Bank interest 2(b) 361,227 -
Contracts for difference interest 2(c) - -
Swap interest 2(c) -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 1,850,487 4,454 152 14,014,769
Loan commitment fees 16 4,251 11,049 43,318
Custodian and depositary fees 2(h),7 122,734 261,854 773,821
Distribution fees 5 851,474 956,180 7,798,107
Tax 8 375,028 899,468 3,235,098
Management fees 4 10,542,053 30,693,297 94,372,832
Less Management fee waiver 4 - - -
Total expenses 14,107,254 37,276,000 120,237,945
Net incomel/(deficit) 3,008,519 3,829,765 (42,779,628)
Net realised appreciation/(depreciation) on:
Investments 2(a) (67,732,579) 298,108 52,277,120
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) 5,986,068 -
Exchange traded futures contracts 2(c) 82,181 - -
Options/Swaptions contracts 2(c) - 2,192,198
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 1,751,058 11,468,894 22,622,993
Foreign currencies on other transactions 2(i) 128,093 (776,324) (63,262)
Net realised appreciation/(depreciation) for the period (59,785,179) 10,990,678 77,029,049
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 354,065,730 517,251,497 238,840,678
To Be Announced securities contracts 2(c) - -
Contracts for difference 2(c) 82,181 -
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) (341,557) 683,930 1,974,554
Foreign currencies on other transactions 2(i) 161,000 79,155 58,861
Net change in unrealised appreciation/(depreciation) for the period 353,967,354 518,014,582 240,874,093
Increase/(Decrease) in net assets as a result of operations 297,190,694 532,835,025 275,123,514
Movements in share capital
Net receipts as a result of issue of shares 438,758,177 684,254,515 2,153,555,524
Net payments as a result of repurchase of shares (309,710,948) (745,078,554) (2,035,751,126)
Increase/(Decrease) in net assets as a result of movements in share capital 129,047,229 (60,824,039) 117,804,398
Dividends declared 15 (158,118) (628) (108,285)
Net assets at the end of the period 1,845,163,752 3,823,057,712 14,265,247,992

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Operations and Changes in Net Assets
For the Period From 1 September 2022 to 28 February 2023 continued

World
Real Estate World
Securities Technology
Fund Name Fund Fund
usD usD
Net assets at the beginning of the period 5,369,730,517 146,252,232 8,792,222,507
Income
Bank interest 2(b) 129,545 148,870 213,771
Bond interest, net of withholding taxes 2(b) - - -
Swap interest 2(c) -
Contracts for difference interest 2(c) -
Equity linked note income 2(c) -
Interest from money market deposits 2(b) - - -
Collective investment scheme income, net of withholding taxes 2(b) 1,353,810 - 5,591,352
Dividends, net of withholding taxes 2(b) 82,644,966 1,740,387 16,707,673
Contracts for difference dividends, net of withholding taxes 2(c) - 4,650 -
Securities lending income 2(b) 834,350 8,372 787,515
Management fee rebate 4 - - -
Other reimbursements 10 13,337 (295) 2,357
Total income 2(b) 84,976,008 1,901,984 23,302,668
Expenses
Bank interest 2(b) - -
Contracts for difference interest 2(c) - 24,602
Swap interest 2(c) - -
Contracts for difference dividends, net of withholding taxes 2(c) - - -
Annual service charge 6 6,621,379 126,095 8,414,985
Loan commitment fees 16 16,626 423 24,586
Custodian and depositary fees 2(h),7 453,995 39,220 454,042
Distribution fees 5 1,101,673 26,693 3,998,490
Tax 8 1,312,659 25,691 1,701,511
Management fees 4 46,612,067 625,807 51,490,126
Less Management fee waiver 4 - - -
Total expenses 56,118,399 868,531 66,083,740
Net income/(deficit) 28,857,609 1,033,453 (42,781,072)
Net realised appreciation/(depreciation) on:
Investments 2(a) 160,869,240 (9,399,057) (416,025,680)
To Be Announced securities contracts 2(c) - - -
Contracts for difference 2(c) (3,665)
Exchange traded futures contracts 2(c) - 14,560
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 7,594,435 148,383 6,312,255
Foreign currencies on other transactions 2(i) (4,029,198) 5,181 (198,509)
Net realised appreciation/(depreciation) for the period 164,434,477 (9,234,598) (409,911,934)
Net change in unrealised appreciation/(depreciation) on:
Investments 2(a) 730,888,631 1,493,014 33,689,739
To Be Announced securities contracts 2(c) -
Contracts for difference 2(c) 14,561
Exchange traded futures contracts 2(c) -
Options/Swaptions contracts 2(c) -
Swaps transactions 2(c) - - -
Forward foreign exchange contracts 2(c) 2,809,750 (58,298) (433,740)
Foreign currencies on other transactions 2(i) 565,280 (73) (30,861)
Net change in unrealised appreciation/(depreciation) for the period 734,263,661 1,449,204 33,225,138
Increase/(Decrease) in net assets as a result of operations 927,555,747 (6,751,941) (419,467,868)
Movements in share capital
Net receipts as a result of issue of shares 753,874,939 25,287,121 1,001,153,646
Net payments as a result of repurchase of shares (1,008,728,544) (17,169,991) (1,191,982,937)
Increase/(Decrease) in net assets as a result of movements in share capital (254,853,605) 8,117,130 (190,829,291)
Dividends declared 15 (8,412) (118,144) (197,634)
Net assets at the end of the period 6,042,424,247 147,499,277 8,181,727,7114

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Changes in Shares Outstanding
For the Period From 1 September 2022 to 28 February 2023

Shares outstanding Shares outstanding

at the beginning Shares Shares at the end
of the period issued redeemed of the period

Asia Pacific Equity Income Fund

A Class distributing (A) (G) share EUR hedged 426,177 15,597 110,446 331,328
A Class distributing (Q) (G) share 804,834 990 197,966 607,858
A Class distributing (Q) (G) share SGD hedged 4,831,447 154,799 1,154,152 3,832,094
A Class distributing (R) (M) (G) share AUD hedged 644,341 6,577 149,079 501,839
A Class distributing (R) (M) (G) share ZAR hedged 309,116 35,730 202,612 142,234
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged 19,102 801 18,176 1,727
A Class distributing (S) (M) (G) share 822,964 22,345 375,504 469,805
A Class distributing (S) (M) (G) share HKD hedged 264,130 713 53,742 211,101
A Class non-distributing share 1,564,048 167,917 441,587 1,290,378
A Class non-distributing UK reporting fund share 30,757 719 18,112 13,364
C Class distributing (Q) (G) share 32,926 111 - 33,037
C Class distributing (Q) (G) share SGD hedged 24,004 - - 24,004
D Class distributing (A) (G) UK reporting fund share 914 14,705 2 15,617
D Class distributing (Q) (G) share 115,597 91 5,283 110,405
D Class distributing (Q) (G) share SGD hedged 20,014 - 20,000 14
D Class non-distributing share 245,387 18,756 216,540 47,603
E Class distributing (Q) (G) share EUR hedged 248,839 7,463 38,513 217,789
E Class non-distributing share 643,420 11,233 301,217 353,436
| Class non-distributing share 500 - - 500
X Class non-distributing share 24,866 398 1,494 23,770
Asian Dragon Fund

A Class distributing (A) UK reporting fund share 122,237 43 12,634 109,646
A Class non-distributing share 6,642,214 690,454 917,866 6,414,802
A Class non-distributing share AUD hedged 249,176 22,297 36,472 235,001
A Class non-distributing share CHF hedged 127,319 798 22,642 105,475
A Class non-distributing share EUR hedged 838,097 68,927 106,289 800,735
A Class non-distributing share PLN hedged 379,424 8,628 179,611 208,441
A Class non-distributing share SGD hedged 8,718,012 718,354 1,538,486 7,897,880
C Class non-distributing share 1,621,808 199,815 345,847 1,475,776
D Class distributing (A) UK reporting fund share 566,845 1,962 99,293 469,514
D Class non-distributing share 4,501,985 576,336 1,034,476 4,043,845
D Class non-distributing share AUD hedged 297 - - 297
D Class non-distributing share CHF hedged 80,461 20,887 - 101,348
D Class non-distributing share EUR hedged 819,558 104,440 110,813 813,185
E Class non-distributing share 1,457,725 69,573 140,419 1,386,879
| Class distributing (A) share 23,589 7 13,001 10,595
| Class distributing (A) UK reporting fund share 46,180 - 32,037 14,143
| Class non-distributing share 207,827 382,576 63,714 526,689
| Class non-distributing share AUD hedged 1,481 - - 1,481
X Class distributing (A) UK reporting fund share 172 - - 172
X Class non-distributing share 1,649,459 10,295 19,062 1,640,692
Asian Growth Leaders Fund

A Class non-distributing share AUD hedged 1,036,474 61,547 177,762 920,259
A Class non-distributing share CHF hedged 407,135 3,624 8,014 402,745
A Class non-distributing share EUR hedged 824,051 93,667 163,683 754,035
A Class non-distributing share SGD hedged 1,807,258 59,333 341,059 1,525,532
A Class non-distributing UK reporting fund share 13,491,590 1,032,810 2,547,209 11,977,191
D Class distributing (M) share 360,599 194 194 360,599
D Class non-distributing share CHF hedged 476,289 385 61,903 414,771
D Class non-distributing share EUR hedged 1,598,179 1,388,303 1,701,559 1,284,923
D Class non-distributing share SGD hedged 257,858 - 6,700 251,158
D Class non-distributing UK reporting fund share 17,527,799 1,435,269 4,454,024 14,509,044
E Class non-distributing share 1,178,662 36,243 84,114 1,130,791
| Class distributing (A) UK reporting fund share 232,248 - 131,348 100,900
| Class distributing (Q) share 1,828,789 - 1,828,386 403
| Class non-distributing share 5,931,733 43,202 2,047,361 3,927,574
S Class non-distributing share 1,086,602 3,842 110,830 979,614
S Class non-distributing share CHF hedged 775,564 24,426 41,915 758,075
S class non-distributing share EUR hedged 252,563 - 72,270 180,293
S class non-distributing share GBP hedged 173,581 122,814 20,491 275,904
S class non-distributing share SGD hedged 301,426 119,718 64,541 356,603
X Class non-distributing share 205,709 10,327 13,768 202,268

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Changes in Shares Outstanding
For the Period From 1 September 2022 to 28 February 2023 continued

Shares outstanding Shares outstanding

at the beginning Shares Shares at the end
of the period issued redeemed of the period

Asian High Yield Bond Fund

A Class distributing (Q) share 500 - - 500
A Class distributing (R) (M) (G) share AUD hedged 2,668,633 785,340 287,017 3,166,956
A Class distributing (R) (M) (G) share EUR hedged 3,314,084 736,663 240,181 3,810,566
A Class distributing (R) (M) (G) share GBP hedged 2,544,051 383,718 169,135 2,758,634
A Class distributing (R) (M) (G) share HKD hedged 3,247,527 638,936 804,849 3,081,614
A Class distributing (R) (M) (G) share SGD hedged 17,818,252 3,704,928 2,019,283 19,503,897
A Class distributing (R) (M) (G) UK reporting fund share CNH hedged 2,318,365 153,750 718,615 1,753,500
A Class distributing (S) (M) (G) share 74,410,356 14,794,001 13,146,940 76,057,417
A Class non-distributing share 61,104,637 7,805,950 15,593,931 53,316,656
A Class non-distributing share AUD hedged 584,779 149,519 57,334 676,964
A Class non-distributing share EUR hedged 9,169,041 2,162,724 10,615,321 716,444
A Class non-distributing share GBP hedged 133,240 7,346 97,301 43,285
A Class non-distributing share HKD hedged 9,435 19,145 - 28,580
A Class non-distributing share SGD hedged 1,253,799 30,164 131,590 1,152,373
D Class distributing (M) UK reporting fund share EUR hedged 1,071,579 204,685 423,521 852,743
D Class distributing (M) UK reporting fund share GBP hedged 37,423 2,008 7,990 31,441
D Class distributing (S) (M) (G) share 14,734,760 1,010,918 504,184 15,241,494
D Class non-distributing share 16,479,218 6,352,195 6,928,380 15,903,033
D Class non-distributing UK reporting fund share EUR hedged 7,266,206 1,023,445 1,231,420 7,058,231
D Class non-distributing UK reporting fund share GBP hedged 480,365 1,040 481,042 363
E Class distributing (Q) share EUR hedged 862,647 75,724 36,564 901,807
E Class non-distributing share 1,042,806 144,970 62,070 1,125,706
E Class non-distributing share EUR hedged 2,042,354 608,868 169,620 2,481,602
| Class distributing (S) (M) (G) share 20,757,706 325,885 6,976,881 14,106,710
| Class non-distributing share 82,612,794 25,549,876 17,808,611 90,354,059
| Class non-distributing UK reporting fund share EUR hedged 6,939,405 15,122,111 1,854,518 20,206,998
X Class non-distributing share 106,420 43,231 8,816 140,835
Asian Sustainable Equity Fund

A Class non-distributing share 500 - - 500
D Class non-distributing UK reporting fund share 500 380,022 - 380,522
E Class non-distributing share 454 - - 454
| Class non-distributing UK reporting fund share 500 - - 500
X Class non-distributing UK reporting fund share 498,000 10 - 498,010
ZI Class non-distributing share - 1,003 - 1,003

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Changes in Shares Outstanding
For the Period From 1 September 2022 to 28 February 2023 continued

Shares outstanding Shares outstanding

at the beginning Shares Shares at the end
of the period issued redeemed of the period

Asian Tiger Bond Fund

A Class distributing (D) share 7,300,063 807,384 1,293,836 6,813,611
A Class distributing (M) share 16,080,600 531,596 1,579,668 15,032,528
A Class distributing (M) share AUD hedged 2,888,760 67,600 295,731 2,660,629
A Class distributing (M) share EUR hedged 1,362,202 10,811 231,809 1,141,204
A Class distributing (M) share HKD hedged 31,155,645 1,308,741 1,884,075 30,580,311
A Class distributing (M) share NZD hedged 1,070,792 18,925 18,873 1,070,844
A Class distributing (M) share SGD hedged 2,712,499 6,272 281,643 2,437,128
A Class distributing (R) (M) (G) share AUD hedged 15,869,724 944,792 1,228,186 15,586,330
A Class distributing (R) (M) (G) share CAD hedged 6,881,181 846,194 608,398 7,118,977
A Class distributing (R) (M) (G) share CNH hedged 4,313,321 306,390 391,407 4,228,304
A Class distributing (R) (M) (G) share NZD hedged 3,850,884 112,891 707,715 3,256,060
A Class distributing (R) (M) (G) share ZAR hedged 1,256,236 84,255 131,785 1,208,706
A Class distributing (S) (M) (G) share 98,366,048 6,145,568 15,076,960 89,434,656
A Class distributing (S) (M) (G) share EUR hedged 7,357,079 583,015 831,602 7,108,492
A Class distributing (S) (M) (G) share GBP hedged 14,424,976 1,260,611 1,706,327 13,979,260
A Class distributing (S) (M) (G) share HKD hedged 17,754,556 1,945,284 2,960,463 16,739,377
A Class distributing (S) (M) (G) share SGD hedged 30,791,887 780,236 2,536,916 29,035,207
A Class non-distributing share 11,164,183 782,999 1,952,654 9,994,528
A Class non-distributing share EUR hedged 2,485,459 404,586 716,782 2,173,263
A Class non-distributing share HKD hedged 388 - - 388
A Class non-distributing share SGD hedged 6,824,406 455,048 1,239,615 6,039,839
C Class distributing (D) share 118,127 434 16,061 102,500
C Class non-distributing share 142,491 13,788 24,254 132,025
D Class distributing (A) UK reporting fund share GBP hedged 1,280,686 166,122 317,581 1,129,227
D Class distributing (M) share 5,363,177 157,482 835,584 4,685,075
D Class distributing (M) share HKD hedged 1,170,316 - - 1,170,316
D Class distributing (M) share SGD hedged 80,084 - 40,486 39,598
D Class distributing (S) (M) (G) share 7,816,567 409,723 761,395 7,464,895
D Class non-distributing share 14,946,431 1,473,671 4,007,411 12,412,691
D Class non-distributing share EUR hedged 2,462,020 504,691 796,239 2,170,472
D Class non-distributing share SGD hedged 4,987,526 202,301 1,540,328 3,649,499
E Class non-distributing share 1,151,225 15,887 107,871 1,059,241
E Class non-distributing share EUR hedged 2,914,604 167,065 261,237 2,820,432
| Class distributing (A) UK reporting fund share GBP hedged 1,138,776 39,284 99,726 1,078,334
| Class distributing (M) share 6,388,488 1,409,668 3,761,314 4,036,842
| Class distributing (Q) share EUR hedged 10,668,847 178,136 1,637,970 9,209,013
| Class non-distributing share 29,059,667 2,182,980 5,022,066 26,220,581
| Class non-distributing share EUR hedged 22,482,248 1,089,048 5,497,997 18,073,299
| Class non-distributing share SGD hedged 3,564,269 - - 3,564,269
| Class non-distributing UK reporting fund share CHF hedged 8,625,753 226,367 1,550,566 7,301,554
SR Class distributing (A) UK reporting fund share GBP hedged 44,800 - - 44,800
SR Class distributing (M) UK reporting fund share 500 - - 500
SR Class non-distributing UK reporting fund share 301,541 - 80,161 221,380
SR Class non-distributing UK reporting fund share EUR hedged 421 - - 421
X Class distributing (M) share 10 - - 10
X Class non-distributing share 1,663,112 5,337 563,424 1,105,025
X Class non-distributing share EUR hedged 472 - - 472

The notes on pages 974 to 987 form an integral part of these financial statements.
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Statement of Changes in Shares Outstanding
For the Period From 1 September 2022 to 28 February 2023 continued

Shares outstanding Shares outstanding

at the beginning Shares Shares at the end
of the period issued redeemed of the period

China Bond Fund

A Class distributing (M) share 28,489,582 334,403 3,742,508 25,081,477
A Class distributing (R) (M) (G) share HKD hedged - 390 - 390
A Class distributing (R) (M) (G) share USD hedged - 500 - 500
A Class distributing (S) (M) (G) share 21,355,037 1,431,707 3,188,220 19,598,524
A Class distributing (S) (M) (G) share AUD hedged 26,373,523 390,991 1,780,077 24,984,437
A Class distributing (S) (M) (G) share EUR hedged 6,556,729 479,911 923,409 6,113,231
A Class distributing (S) (M) (G) share HKD hedged 23,667,654 870,857 4,823,535 19,714,976
A Class distributing (S) (M) (G) share SGD hedged 73,938,062 1,269,081 7,047,754 68,159,389
A Class distributing (S) (M) (G) share USD hedged 92,238,972 3,141,076 22,543,316 72,836,732
A Class distributing (S) (M) (G) UK reporting fund share CAD hedged 1,820,958 2,565 271,499 1,552,024
A Class distributing (S) (M) (G) UK reporting fund share GBP hedged 2,296,890 75,255 183,042 2,189,103
A Class distributing (S) (M) (G) UK reporting fund share NZD hedged 2,204,727 21,936 265,450 1,961,213
A Class non-distributing share 24,761,492 728,605 6,537,592 18,952,505
A Class non-distributing share JPY hedged 548 - - 548
A Class non-distributing UK reporting fund share USD hedged 11,002,021 213,252 1,444,105 9,771,168
Al Class non-distributing share 566,752 102,407 90,861 578,298
Al Class non-distributing share EUR hedged 292,719 - 36,036 256,683
C Class non-distributing share 3,505 - 1,521 1,984
D Class distributing (A) UK reporting fund share GBP hedged 2,111,085 184,844 647,367 1,648,562
D Class distributing (M) share 7,744,920 43,620 1,254,083 6,534,457
D Class distributing (S) (M) (G) share 912,933 - - 912,933
D Class distributing (S) (M) (G) share SGD hedged 142,874 13,023 27,949 127,948
D Class distributing (S) (M) (G) share USD hedged 1,105,048 141,262 485,008 761,302
D Class non-distributing share 34,529,218 1,506,675 10,014,441 26,021,452
D Class non-distributing UK reporting fund share EUR hedged 3,263,633 67,372 482,381 2,848,624
D Class non-distributing UK reporting fund share USD hedged 2,979,169 207,526 1,780,124 1,406,571
E Class distributing (Q) share 5,246,973 201,702 883,224 4,565,451
E Class distributing (Q) share EUR hedged 4,400,621 161,988 726,094 3,836,515
E Class distributing (R) (M) (G) share EUR hedged 27,147 3,666 4,505 26,308
E Class non-distributing share 50,976,050 1,068,757 10,943,668 41,101,139
E Class non-distributing share EUR hedged 21,972,227 270,966 3,346,524 18,896,669
| Class distributing (A) UK reporting fund share GBP hedged 385 - - 385
| Class distributing (M) share 3,439,933 376,882 77,692 3,739,123
| Class distributing (Q) share EUR hedged 2,516,488 18 - 2,516,506
| Class distributing (S) (M) (G) share 16,810,763 506,897 2,160,568 15,157,092
| Class distributing (S) (M) (G) share SGD hedged 577,247 648,830 - 1,226,077
| Class distributing (S) (M) (G) share USD hedged 13,960,358 116,550 1,045,747 13,031,161
| Class non-distrib