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Net Asset Value

Bright LifeCycle Fund Neutraal 29-02-2024 31-01-2024

Assets

Investments

Total Bonds 164.287.099,51 161.872.119,51
Total Fund certificate 298.913.569,67 290.116.917,62
Accruals 1.383.910,32 1.180.035,66
Other Assets

Receivables 1.755,00 17.856,84
Receivables

Total Cash and Unrealised FX Variation 1.186.419,31 729.428,98
Total Assets 465.772.753,81 453.916.358,61
Liabilities

Current Liabilities

Payables -28.031,23 -802.410,42

Total Liabilities -28.031,23 -802.410,42

Net Asset Value

Net Asset Value 465.744.722,58 453.113.948,19
Number of Certificates - A 31.318.115,58890 30.854.140,88062
Calculated NAV - A 14,87142 14,68568
Percentage change of NAV per unit of participation 1,26
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Portfolio Valuation

SECURITY ID VOLUME PRICE PRICE TYPE LOCAL BOOK BASE BOOK UNREALISED LOCAL MARKET BASE MARKET ACCRUED

VALUE VALUE RESULT VALUE VALUE INTEREST

Bright LifeCycle Fund Neutraal

Fixed Income Corporate

X51808739459 ABNANV 0 7/8 04/22/25 EUR 1,00000 4.150.000,00 96,95 CEP MID 4.262.214,96 4.262.214,96 -238.955,96 4.023.259,00 4.023.259,00 31.153,35
X$2534976886 AEMSPA 4 1/2 09/19/30 EUR 1,00000 2.325.000,00 103,36 CEP MID 2.368.747,78 2.368.747,78 34.372,22 2.403.120,00 2.403.120,00 46.881,15
XS2473687106 ASML 2 1/405/17/32 EUR 1,00000 5.000.000,00 94,33 CEP MID 4.766.010,82 4.766.010,82 -49.735,82 4.716.275,00 4.716.275,00 88.831,97
X$2314312179 AXASA 1 3/8 10/07/41 EUR 1,00000 1.800.000,00 81,55 CEP MID 1.504.338,79 1.504.338,79 -36.420,79 1.467.918,00 1.467.918,00 9.872,95
DE0O00A289DC9 BASGR 0 1/4 06/05/27 EUR 1,00000 1.200.000,00 90,78 CEP MID 1.161.944,69 1.161.944,69 -72.584,69 1.089.360,00 1.089.360,00 2.213,11
X$2013745703 BBVASM 1 06/21/26 EUR 1,00000 4.000.000,00 94,29 CEP MID 4.086.625,98 4.086.625,98 -314.905,98 3.771.720,00 3.771.720,00 27.759,56
DEOOOBHYOGBS BHH 1 1/2 04/18/28 EUR 1,00000 3.100.000,00 91,05 CEP MID 3.220.645,52 3.220.645,52 -398.064,52 2.822.581,00 2.822.581,00 40.401,64
DEOOOBHY0GS9 BHH 1 1/8 10/25/27 EUR 1,00000 4.300.000,00 89,79 CEP MID 4.106.842,59 4.106.842,59 -245.958,59 3.860.884,00 3.860.884,00 16.918,03
FR00140005J1 BNP 0 3/8 10/14/27 EUR 1,00000 1.900.000,00 91,60 CEP MID 1.788.471,78 1.788.471,78 -48.128,78 1.740.343,00 1.740.343,00 2.705,94
DEOOOBLB6JJO BYLAN 0 1/8 02/10/28 EUR 1,00000 1.000.000,00 84,85 CEP MID 877.409,09 877.409,09 -28.944,09 848.465,00 848.465,00 68,31
DEOOOBLB6JP7 BYLAN 2 1/2 06/28/32 EUR 1,00000 2.700.000,00 96,47 CEP MID 2.632.697,08 2.632.697,08 -28.142,08 2.604.555,00 2.604.555,00 45.553,28
FRO014000PF1 DGFP 011/27/28 EUR 1,00000 1.000.000,00 86,18 CEP MID 933.820,68 933.820,68 -72.005,68 861.815,00 861.815,00 0,00
X$1901055472 ENBW 17/8 10/31/33 EUR 1,00000 4.450.000,00 85,21 CEP MID 4.830.961,73 4.830.961,73 -1.039.138,98 3.791.822,75 3.791.822,75 27.812,50
FR0011911247 ENGIFP 2 3/8 05/19/26 EUR 1,00000 3.200.000,00 97,94 CEP MID 3.134.309,37 3.134.309,37 -85,37 3.134.224,00 3.134.224,00 59.595,63
FRO01400A1H6 ENGIFP 3 1/2 09/27/29 EUR 1,00000 5.200.000,00 99,51 CEP MID 5.229.205,30 5.229.205,30 -54.477,30 5.174.728,00 5.174.728,00 77.573,77
X52047500926 EOANGR 0.35 02/28/30 EUR 1,00000 6.500.000,00 84,10 CEP MID 5.986.902,80 5.986.902,80 -520.467,80 5.466.435,00 5.466.435,00 124,32
X$1702729275 EOANGR 1 1/4 10/19/27 EUR 1,00000 4.250.000,00 92,85 CEP MID 4.441.527,77 4.441.527,77 -495.254,02 3.946.273,75 3.946.273,75 19.450,14
FR0013422227 GFCFP 15/805/29/34 EUR 1,00000 2.400.000,00 83,66 CEP MID 2.095.031,98 2.095.031,98 -87.203,98 2.007.828,00 2.007.828,00 29.516,39
FR00140030C5 IDFMOB 0.4 05/28/31 EUR 1,00000 1.100.000,00 82,75 CEP MID 1.002.612,05 1.002.612,05 -92.367,55 910.244,50 910.244,50 3.342,08
X$1909186451 INTNED 2 1/2 11/15/30 EUR 1,00000 3.300.000,00 93,56 CEP MID 3.798.633,38 3.798.633,38 -711.318,38 3.087.315,00 3.087.315,00 24.118,85
X$2317069685 ISPIM 0 3/4 03/16/28 EUR 1,00000 1.900.000,00 89,31 CEP MID 1.750.426,78 1.750.426,78 -53.527,28 1.696.899,50 1.696.899,50 13.665,98
X51960260021 LPTY 1 3/803/07/24 EUR 1,00000 5.100.000,00 99,98 CEP MID 5.182.292,12 5.182.292,12 -83.363,12 5.098.929,00 5.098.929,00 68.975,41
DEOO0A289QRS MBGGR 0 3/4 09/10/30 EUR 1,00000 1.800.000,00 85,94 CEP MID 1.649.031,09 1.649.031,09 -102.147,09 1.546.884,00 1.546.884,00 6.381,15
X$2531569965 ORSTED 3 1/4 09/13/31 EUR 1,00000 4.000.000,00 97,35 CEP MID 3.869.404,74 3.869.404,74 24.475,26 3.893.880,00 3.893.880,00 60.382,51
X52068969067 RABOBK 0 1/4 10/30/26 EUR 1,00000 3.400.000,00 91,96 CEP MID 3.417.242,79 3.417.242,79 -290.755,79 3.126.487,00 3.126.487,00 2.856,56
X$2343540519 REESM 0 1/2 05/24/33 EUR 1,00000 2.200.000,00 79,20 CEP MID 1.742.605,86 1.742.605,86 -194,86 1.742.411,00 1.742.411,00 8.475,41
XS2357417257 SANTAN 0 5/8 06/24/29 EUR 1,00000 2.200.000,00 87,73 CEP MID 1.961.494,67 1.961.494,67 -31.533,67 1.929.961,00 1.929.961,00 9.429,64
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SECURITY ID VOLUME PRICE PRICE TYPE LOCAL BOOK BASE BOOK UNREALISED LOCAL MARKET BASE MARKET ACCRUED

VALUE VALUE RESULT VALUE VALUE INTEREST
X$2190256706 SRGIM 0 3/4 06/17/30 EUR 1,00000 1.050.000,00 84,00 CEP MID 980.582,55 980.582,55 -98.593,05 881.989,50 881.989,50 5.551,23
XS1875284702 SSELN 1 3/8 09/04/27 EUR 1,00000 6.300.000,00 93,18 CEP MID 6.294.317,20 6.294.317,20 -424.040,20 5.870.277,00 5.870.277,00 42.365,78
XS1828037827 TENN 2 06/05/34 EUR 1,00000 1.000.000,00 88,62 CEP MID 998.358,94 998.358,94 -112.208,94 886.150,00 886.150,00 14.754,10
XS2549543143 TENN 3 7/8 10/28/28 EUR 1,00000 3.800.000,00 102,72 CEP MID 3.902.804,92 3.902.804,92 726,08 3.903.531,00 3.903.531,00 50.290,30
XS$2357205587 TRNIM 0 3/8 06/23/29 EUR 1,00000 1.200.000,00 85,48 CEP MID 1.073.739,40 1.073.739,40 -47.943,40 1.025.796,00 1.025.796,00 3.098,36
XS$2360310044 UCGIM 0.8 07/05/29 EUR 1,00000 2.100.000,00 88,52 CEP MID 1.861.209,13 1.861.209,13 -2.362,63 1.858.846,50 1.858.846,50 11.016,39
X$2320453884 UPMFH 0 1/2 03/22/31 EUR 1,00000 950.000,00 81,42 CEP MID 843.383,99 843.383,99 -69.936,74 773.447,25 773.447,25 4.477,46
XS$2257961818 UPMFH 0 1/8 11/19/28 EUR 1,00000 1.700.000,00 85,80 CEP MID 1.550.646,93 1.550.646,93 -91.995,93 1.458.651,00 1.458.651,00 598,02
XS$2002017361 VOD 0.9 11/24/26 EUR 1,00000 1.650.000,00 93,84 CEP MID 1.625.920,54 1.625.920,54 -77.552,29 1.548.368,25 1.548.368,25 3.976,23
X$2342206591 WSTP 0.766 05/13/31 EUR 1,00000 950.000,00 91,87 CEP MID 905.929,24 905.929,24 -33.121,49 872.807,75 872.807,75 5.825,58
Total Fixed Income Corporate 101.838.345,03 -5.993.863,28 95.844.481,75 866.013,08

Fixed Income Government

XS2068071641 ASIA 0 10/24/29 EUR 1,00000 980.000,00 85,58 CEP MID 935.725,27 935.725,27 -97.070,67 838.654,60 838.654,60 0,00
BE0000346552 BGB 11/404/22/33 EUR 1,00000 4.050.000,00 87,41 CEP MID 3.619.107,66 3.619.107,66 -78.840,66 3.540.267,00 3.540.267,00 43.432,38
X$2081543204 CAF 05/8 11/20/26 EUR 1,00000 2.900.000,00 91,84 CEP MID 2.915.477,91 2.915.477,91 -252.045,41 2.663.432,50 2.663.432,50 5.051,23
X$1843433639 CHILE 0.83 07/02/31 EUR 1,00000 1.100.000,00 81,44 CEP MID 982.254,88 982.254,88 -86.458,88 895.796,00 895.796,00 6.061,72
X51878833695 EIB 0 3/8 05/15/26 EUR 1,00000 1.850.000,00 94,59 CEP MID 1.892.883,64 1.892.883,64 -143.005,64 1.749.878,00 1.749.878,00 5.515,88
X$2194790262 EIB 0.01 11/15/35 EUR 1,00000 200.000,00 71,03 CEP MID 141.140,54 141.140,54 910,46 142.051,00 142.051,00 5,85
X$1107718279 EIB11/411/13/26 EUR 1,00000 3.825.000,00 96,02 CEP MID 3.964.606,26 3.964.606,26 -291.898,63 3.672.707,63 3.672.707,63 14.239,24
X51828046570 EIB11/811/15/32 EUR 1,00000 750.000,00 86,99 CEP MID 675.497,58 675.497,58 -23.102,58 652.395,00 652.395,00 2.466,70
X$2535352962 EIB 2 1/4 03/15/30 EUR 1,00000 1.000.000,00 96,88 CEP MID 978.224,27 978.224,27 -9.419,27 968.805,00 968.805,00 21.639,34
EUOO0A3K4C42 EU 0.4 02/04/37 EUR 1,00000 500.000,00 71,89 CEP MID 358.279,45 358.279,45 1.148,05 359.427,50 359.427,50 142,08
X52176621253 EUROF 0.1 05/20/30 EUR 1,00000 1.850.000,00 84,38 CEP MID 1.532.308,78 1.532.308,78 28.637,97 1.560.946,75 1.560.946,75 1.445,63
FR0014002)M6 FRTR 0 1/2 06/25/44 EUR 1,00000 800.000,00 59,96 CEP MID 620.862,27 620.862,27 -141.190,27 479.672,00 479.672,00 2.732,24
FR0013234333 FRTR 13/4 06/25/39 EUR 1,00000 4.070.000,00 83,74 CEP MID 4.490.674,02 4.490.674,02 -1.082.415,32 3.408.258,70 3.408.258,70 48.650,96
X51912495691 IBRD 05/8 11/22/27 EUR 1,00000 4.600.000,00 92,25 CEP MID 4.625.949,29 4.625.949,29 -382.679,29 4.243.270,00 4.243.270,00 7.855,19
FR0011858323 IDF 2 3/8 04/24/26 EUR 1,00000 5.100.000,00 98,00 CEP MID 5.738.959,06 5.738.959,06 -740.984,56 4.997.974,50 4.997.974,50 103.254,10
IEOOBFZRQ242 IRISH 1.35 03/18/31 EUR 1,00000 2.000.000,00 91,90 CEP MID 1.937.123,58 1.937.123,58 -99.053,58 1.838.070,00 1.838.070,00 25.745,90
X$2291905474 JFM 0.01 02/02/28 EUR 1,00000 1.400.000,00 88,34 CEP MID 1.317.459,79 1.317.459,79 -80.769,79 1.236.690,00 1.236.690,00 10,71
X51897340854 KFW 0 1/2 09/28/26 EUR 1,00000 4.850.000,00 94,14 CEP MID 5.020.535,60 5.020.535,60 -454.551,60 4.565.984,00 4.565.984,00 10.269,81
XS$2475954900 KFW 1 3/8 06/07/32 EUR 1,00000 2.200.000,00 89,74 CEP MID 1.977.994,50 1.977.994,50 -3.703,50 1.974.291,00 1.974.291,00 22.150,27
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SECURITY ID VOLUME PRICE PRICE TYPE LOCAL BOOK BASE BOOK UNREALISED LOCAL MARKET BASE MARKET ACCRUED

VALUE VALUE RESULT VALUE VALUE INTEREST
XS2498154207 KFW 2 11/15/29 EUR 1,00000 4.350.000,00 95,87 CEP MID 4.171.921,41 4.171.921,41 -1.663,41 4.170.258,00 4.170.258,00 25.434,43
XS1622415674 KOMMUN 0 3/4 05/18/27 EUR 1,00000 900.000,00 93,39 CEP MID 839.926,55 839.926,55 574,45 840.501,00 840.501,00 5.311,48
ES0000101966 MADRID 0.827 07/30/27 EUR 1,00000 1.100.000,00 92,52 CEP MID 1.104.964,21 1.104.964,21 -87.282,71 1.017.681,50 1.017.681,50 5.343,87
ES00001010J0 MADRID 2.822 10/31/29 EUR 1,00000 4.150.000,00 98,04 CEP MID 4.058.079,52 4.058.079,52 10.393,73 4.068.473,25 4.068.473,25 39.037,67
XS$1626191107 NEDWBK 0 1/4 06/07/24 EUR 1,00000 2.000.000,00 99,04 CEP MID 2.044.722,19 2.044.722,19 -63.942,19 1.980.780,00 1.980.780,00 3.661,20
XS2057845518 NEDWBK 0 10/02/34 EUR 1,00000 700.000,00 72,94 CEP MID 595.395,75 595.395,75 -84.847,25 510.548,50 510.548,50 0,00
X51284550941 NEDWBK 1 09/03/25 EUR 1,00000 3.100.000,00 96,58 CEP MID 3.258.231,31 3.258.231,31 -264.251,31 2.993.980,00 2.993.980,00 15.245,90
XS$2553554812 NEDWBK 2 3/4 11/09/27 EUR 1,00000 2.300.000,00 99,26 CEP MID 2.297.154,01 2.297.154,01 -14.289,01 2.282.865,00 2.282.865,00 19.528,01
XS2454249652 NIB 0 1/4 03/09/29 EUR 1,00000 900.000,00 88,22 CEP MID 795.090,34 795.090,34 -1.074,34 794.016,00 794.016,00 2.200,82
DEOOONWBOADS NRWBK 03/8 11/17/26 EUR 1,00000 1.975.000,00 93,10 CEP MID 2.028.995,76 2.028.995,76 -190.300,38 1.838.695,38 1.838.695,38 2.124,74
DEOOONWBOACO NRWBK 0 7/8 11/10/25 EUR 1,00000 3.050.000,00 96,08 CEP MID 3.207.508,50 3.207.508,50 -276.931,25 2.930.577,25 2.930.577,25 8.166,67
XS$1958534528 POLAND 1 03/07/29 EUR 1,00000 1.900.000,00 91,20 CEP MID 1.822.567,84 1.822.567,84 -89.710,84 1.732.857,00 1.732.857,00 18.688,52
X$2500341990 RENTEN 1.9 07/12/32 EUR 1,00000 700.000,00 93,03 CEP MID 653.863,67 653.863,67 -2.664,17 651.199,50 651.199,50 8.466,94
XS$2181689659 REPHUN 1 3/4 06/05/35 EUR 1,00000 1.120.000,00 74,42 CEP MID 982.942,22 982.942,22 -149.455,02 833.487,20 833.487,20 14.459,02
FR0013054897 VDP 13/405/25/31 EUR 1,00000 2.200.000,00 91,28 CEP MID 2.257.496,17 2.257.496,17 -249.369,17 2.008.127,00 2.008.127,00 29.558,74
Total Fixed Income Government 73.843.923,80 -5.401.306,04 68.442.617,76 517.897,24

Fund certificates

IEOOOR85HL30 AM MSCI USA SRI CL NT ZR PAB ETF EUR HGD EUR 1,00000 135.000,00 104,32 CEP CLOSE 12.224.661,06 12.224.661,06 1.858.538,94 14.083.200,00 14.083.200,00 0,00
LU1861138961 AMUNDI INDEX MSCI EMERGING MAR EUR 1,00000 293.000,00 47,08 CEP CLOSE 13.594.031,54 13.594.031,54 199.236,46 13.793.268,00 13.793.268,00 0,00
LU2269164310 Amundi Index MSCI Japan SRI PA EUR 1,00000 10.000,00 63,95 CEP CLOSE 644.114,88 644.114,88 -4.664,88 639.450,00 639.450,00 0,00
IE000Y77LGGY AMUNDI MSCI WLD SRICLMTNTZRAMB EUR 1,00000 343.800,00 91,77 CEP CLOSE 26.887.686,96 26.887.686,96 4.662.839,04 31.550.526,00 31.550.526,00 0,00
IEOOBYZTVV78 iShares 4?- Corp Bond 0-3yr ESG EUR 1,00000 579.700,00 4,92 CEP CLOSE 2.909.195,79 2.909.195,79 -58.752,92 2.850.442,87 2.850.442,87 0,00
IEOOBYVIRP78 iShares MSCI EM SRI ETF USD Ac EUR 1,00000 5.240.000,00 6,21 CEP CLOSE 32.574.803,00 32.574.803,00 -13.443,00 32.561.360,00 32.561.360,00 0,00
IEOOBL6K8D99 iShares MSCI EMU Paris-Algnd C EUR 1,00000 6.111.000,00 5,48 CEP CLOSE 28.941.425,96 28.941.425,96 4.559.076,04 33.500.502,00 33.500.502,00 0,00
|IEOOBYVJRQ85 iShares MSCI Japan SRI EURH ET EUR 1,00000 844.000,00 10,23 CEP CLOSE 6.667.086,00 6.667.086,00 1.970.410,00 8.637.496,00 8.637.496,00 0,00
IEO0OBYVJRR92 iShares MSCI USA SRI ETF USD A EUR 1,00000 2.543.200,00 13,50 CEP CLOSE 19.572.512,10 19.572.512,10 14.750.515,10 34.323.027,20 34.323.027,20 0,00
IEOOBKSCBX74 UBS IRL ETF plc - MSCI World S EUR 1,00000 2.585.600,00 8,86 CEP CLOSE 22.164.526,84 22.164.526,84 746.474,76 22.911.001,60 22.911.001,60 0,00
LU1484799769 UBS(Lux)FS BMSCI EuroArLig CorpSu EUR 1,00000 775.000,00 12,79 CEP CLOSE 10.951.983,10 10.951.983,10 -1.038.183,10 9.913.800,00 9.913.800,00 0,00
LU0629460675 UBS(Lux)FS MSCI EMU SRI EUR Ad EUR 1,00000 360.100,00 114,16 CEP CLOSE 36.170.886,19 36.170.886,19 4.938.129,81 41.109.016,00 41.109.016,00 0,00
LU0950674332 UBS(Lux)FS MSCI World SRI USD EUR 1,00000 1.779.000,00 27,92 CEP CLOSE 32.582.632,57 32.582.632,57 17.087.047,43 49.669.680,00 49.669.680,00 0,00
IEO0BZ163H91 VANGUARD EURZN GOV BD ETF EUR 1,00000 150.000,00 22,47 CEP CLOSE 4.007.207,78 4.007.207,78 -636.407,78 3.370.800,00 3.370.800,00 0,00
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SECURITY ID VOLUME PRICE PRICE TYPE LOCAL BOOK BASE BOOK UNREALISED LOCAL MARKET BASE MARKET ACCRUED

VALUE VALUE RESULT VALUE VALUE INTEREST
Total Fund certificates 249.892.753,77 49.020.815,90 298.913.569,67 0,00
Cash
CAC_1801_EUR_IN NL52ISAE0000005180 EUR 1,00000 1.186.419,31 1.186.419,31 0,00
Total Cash 1.186.419,31 0,00
Total Bright LifeCycle Fund Neutraal 425.575.022,60 37.625.646,58 464.387.088,49 1.383.910,32
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Open Amounts

PAYMENT FX RATE VOLUME LOCAL LOCAL BASE INTEREST
DATE b BOOKED OPEN OPEN

AMOUNT AMOUNT AMOUNT

Bright LifeCycle Fund Neutraal

Internal

Fixed income

Coupon

EUR

XS$2190256706 SRGIM 0 3/4 06/17/30 17-06-2022 17-06-2022 0,00 EUR 1.0000 0,00 0,00 3.915,00 585,00 585,00 0,00 0,00
X$2190256706 SRGIM 0 3/4 06/17/30 17-06-2023 19-06-2023 0,00 EUR 1.0000 0,00 0,00 4.470,00 780,00 780,00 0,00 0,00
XS2357205587 TRNIM 0 3/8 06/23/29 23-06-2023 23-06-2023 0,00 EUR 1.0000 0,00 0,00 2.235,00 390,00 390,00 0,00 0,00
Total EUR 1,755.00 0,00 0,00
Total Coupon 1,755.00 0,00 0,00
Credit Cash

EUR

CUSTODY FEE CUSTODY FEE 29-02-2024 29-02-2024 0,00 EUR 1.0000 0,00 1,00 0,00 -5.984,15 -5.984,15 0,00 0,00
CUSTODY FEE CUSTODY FEE 31-01-2024 31-01-2024 0,00 EUR 1.0000 0,00 1,00 0,00 -5.513,82 -5.513,82 0,00 0,00
DEPOSIT FEE DEPOSITARY FEE 29-02-2024 29-02-2024 0,00 EUR 1.0000 0,00 1,00 0,00 -8.707,87 -8.707,87 0,00 0,00
DEPOSIT FEE DEPOSITARY FEE 31-01-2024 31-01-2024 0,00 EUR 1.0000 0,00 1,00 0,00 -7.825,39 -7.825,39 0,00 0,00
Total EUR -28,031.23 0,00 0,00
Total Credit Cash -28,031.23 0,00 0,00
Total Fixed income -26,276.23 0,00 0,00
Total Internal -26,276.23 0,00 0,00
Total Open Amounts -26.276,23 0,00 0,00
Open Restitutions 0,00

Total Bright LifeCycle Fund Neutraal -26.276,23 0,00 0,00
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Transactions Overview

LEG NO.

Bright LifeCycle Fund Neutraal

Goldman Sachs

Qc

TRADE
DATE

PAYMENT
DATE

VOLUME

PRICE

FX RATE

BASE
MARKET
VALUE

INTEREST

PRICE
RESULT

FRN

Buy

DEOOOBHY0GS9 BHH 1 1/8 10/25/27 EUR 23-02-2024 27-02-2024 100.000,00 89,70 1,00000 -89.742,85 -89.698,00 -384,22 -44,85 0,00 0,00
Total Buy -89.742,85 -89.698,00 -384,22 -44,85 0,00 0,00
Total -89.742,85 -89.698,00 -384,22 -44,85 0,00 0,00
Total FRN -89.742,85 -89.698,00 -384,22 -44,85 0,00 0,00
Total Goldman Sachs -89.742,85 -89.698,00 -384,22 -44,85 0,00 0,00
Internal

ALM

ChargeCash

BANK COST BANK COST EUR 01-02-2024 01-02-2024 37,50 1,00 1,00000 37,50 37,50 0,00 0,00 0,00 0,00
Total ChargeCash 37,50 37,50 0,00 0,00 0,00 0,00
CreditCash

BANK COST BANK COST EUR 01-02-2024 01-02-2024 37,50 1,00 1,00000 -37,50 -37,50 0,00 0,00 0,00 0,00
CUSTODY FEE CUSTODY FEE EUR 01-02-2024 01-02-2024 5.513,82 1,00 1,00000 -5.513,82 -5.513,82 0,00 0,00 0,00 0,00
CUSTODY FEE CUSTODY FEE EUR 29-02-2024 29-02-2024 5.984,15 1,00 1,00000 -5.984,15 -5.984,15 0,00 0,00 0,00 0,00
DEPOSIT FEE DEPOSITARY FEE EUR 01-02-2024 01-02-2024 7.660,25 1,00 1,00000 -7.660,25 -7.660,25 0,00 0,00 0,00 0,00
DEPOSIT FEE DEPOSITARY FEE EUR 29-02-2024 29-02-2024 8.707,87 1,00 1,00000 -8.707,87 -8.707,87 0,00 0,00 0,00 0,00
Total CreditCash -27.903,59 -27.903,59 0,00 0,00 0,00 0,00
Total ALM -27.866,09 -27.866,09 0,00 0,00 0,00 0,00
Cash

AccrintCredit

CAC_1801_EUR_IN FUND BRIGHT NEUTRAAL EUR 29-02-2024 29-02-2024 1.432,11 0,00 1,00000 -1.432,11 0,00 -1.432,11 0,00 1.432,11 0,00
Total AccrintCredit -1.432,11 0,00 -1.432,11 0,00 1.432,11 0,00
Total Cash -1.432,11 0,00 -1.432,11 0,00 1.432,11 0,00

Exchange Traded Funds
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TRADE PAYMENT VOLUME FX RATE BASE INTEREST PRICE
DATE DATE MARKET RESULT

VALUE

Buy

LU2269164310 Amundi Index MSCI Japan SRI PA EUR 23-02-2024 27-02-2024 10.000,00 64,36 1,00000 -644.114,88 -643.600,00 0,00 -514,88 0,00 0,00
IEOOBL6K8D99 iShares MSCI EMU Paris-Algnd C EUR 23-02-2024 27-02-2024 111.000,00 5,47 1,00000 -606.918,31 -606.615,00 0,00 -303,31 0,00 0,00
IEOOBKSCBX74 UBS IRL ETF plc - MSCI World S EUR 23-02-2024 27-02-2024 5.600,00 8,84 1,00000 -49.566,02 -49.526,40 0,00 -39,62 0,00 0,00
LU0950674332 UBS(Lux)FS MSCI World SRI USD EUR 23-02-2024 27-02-2024 8.500,00 27,89 1,00000 -237.254,65 -237.065,00 0,00 -189,65 0,00 0,00
Total Buy -1.537.853,86 -1.536.806,40 0,00 -1.047,46 0,00 0,00
Dividend

LU1484799769 UBS(Lux)FS BMSCI EuroArLiq CorpSu EUR 01-02-2024 07-02-2024 0,00 0,00 1,00000 0,00 150.582,50 0,00 0,00 0,00 0,00
LU0629460675 UBS(Lux)FS MSCI EMU SRI EUR Ad EUR 01-02-2024 07-02-2024 0,00 0,00 1,00000 0,00 98.235,28 0,00 0,00 0,00 0,00
IEOOBZ163H91 VANGUARD EURZN GOV BD ETF EUR 15-02-2024 28-02-2024 0,00 0,00 1,00000 0,00 6.382,35 0,00 0,00 0,00 0,00
Total Dividend 0,00 255.200,13 0,00 0,00 0,00 0,00
Total Exchange Traded Funds -1.537.853,86 -1.281.606,27 0,00 -1.047,46 0,00 0,00
FRN

Buy

XS2068071641 ASIA 0 10/24/29 EUR 23-02-2024 27-02-2024 100.000,00 85,35 1,00000 -85.393,68 -85.351,00 0,00 -42,68 0,00 0,00
BE0000346552 BGB 11/404/22/33 EUR 23-02-2024 27-02-2024 200.000,00 87,19 1,00000 -174.457,18 -174.370,00 -2.124,32 -87,18 0,00 0,00
FR00140005J1 BNP 0 3/8 10/14/27 EUR 23-02-2024 27-02-2024 100.000,00 91,61 1,00000 -91.654,80 -91.609,00 -139,34 -45,80 0,00 0,00
DEO0OBLB6JJO BYLAN 0 1/8 02/10/28 EUR 23-02-2024 27-02-2024 100.000,00 84,95 1,00000 -84.990,47 -84.948,00 -5,81 -42,47 0,00 0,00
XS1843433639 CHILE 0.83 07/02/31 EUR 23-02-2024 27-02-2024 100.000,00 81,45 1,00000 -81.490,72 -81.450,00 -544,26 -40,72 0,00 0,00
FRO014000PF1 DGFP 0 11/27/28 EUR 23-02-2024 27-02-2024 100.000,00 86,29 1,00000 -86.337,15 -86.294,00 0,00 -43,15 0,00 0,00
XS2194790262 EIB 0.01 11/15/35 EUR 23-02-2024 27-02-2024 200.000,00 70,54 1,00000 -141.140,54 -141.070,00 -5,68 -70,54 0,00 0,00
X$2535352962 EIB 2 1/4 03/15/30 EUR 23-02-2024 27-02-2024 100.000,00 97,00 1,00000 -97.048,90 -97.000,40 -2.145,49 -48,50 0,00 0,00
XS$1901055472 ENBW 1 7/8 10/31/33 EUR 23-02-2024 27-02-2024 200.000,00 85,42 1,00000 -170.927,42 -170.842,00 -1.219,26 -85,42 0,00 0,00
FRO01400A1H6 ENGIFP 3 1/2 09/27/29 EUR 23-02-2024 27-02-2024 100.000,00 99,96 1,00000 -100.005,98 -99.956,00 -1.463,11 -49,98 0,00 0,00
XS2047500926 EOANGR 0.35 02/28/30 EUR 23-02-2024 27-02-2024 300.000,00 84,57 1,00000 -253.827,85 -253.701,00 -1.047,12 -126,85 0,00 0,00
XS$1702729275 EOANGR 1 1/4 10/19/27 EUR 23-02-2024 27-02-2024 100.000,00 93,10 1,00000 -93.148,55 -93.102,00 -447,40 -46,55 0,00 0,00
EUO00A3K4C42 EU 0.4 02/04/37 EUR 23-02-2024 27-02-2024 200.000,00 71,44 1,00000 -142.949,44 -142.878,00 -50,27 -71,44 0,00 0,00
FR0014002)JM6 FRTR 0 1/2 06/25/44 EUR 23-02-2024 27-02-2024 200.000,00 59,53 1,00000 -119.125,53 -119.066,00 -674,86 -59,53 0,00 0,00
FR0013234333 FRTR 1 3/4 06/25/39 EUR 23-02-2024 27-02-2024 200.000,00 83,49 1,00000 -167.073,09 -166.989,60 -2.362,02 -83,49 0,00 0,00
FR0013422227 GFCFP 15/8 05/29/34 EUR 23-02-2024 27-02-2024 100.000,00 83,74 1,00000 -83.781,87 -83.740,00 -1.216,53 -41,87 0,00 0,00
FR00140030C5 IDFMOB 0.4 05/28/31 EUR 23-02-2024 27-02-2024 100.000,00 82,55 1,00000 -82.589,27 -82.548,00 -300,55 -41,27 0,00 0,00
X5$1909186451 INTNED 2 1/2 11/15/30 EUR 23-02-2024 27-02-2024 100.000,00 93,61 1,00000 -93.659,81 -93.613,00 -710,38 -46,81 0,00 0,00
IEOOBFZRQ242 IRISH 1.35 03/18/31 EUR 23-02-2024 27-02-2024 100.000,00 91,83 1,00000 -91.877,92 -91.832,00 -1.276,23 -45,92 0,00 0,00
XS2317069685 ISPIM 0 3/4 03/16/28 EUR 23-02-2024 27-02-2024 100.000,00 89,67 1,00000 -89.718,84 -89.674,00 -713,11 -44,84 0,00 0,00
X$2291905474 JFM 0.01 02/02/28 EUR 23-02-2024 27-02-2024 100.000,00 88,61 1,00000 -88.649,30 -88.605,00 -0,68 -44,30 0,00 0,00
XS2475954900 KFW 1 3/8 06/07/32 EUR 23-02-2024 27-02-2024 100.000,00 89,38 1,00000 -89.426,69 -89.382,00 -995,56 -44,69 0,00 0,00
XS2498154207 KFW 2 11/15/29 EUR 23-02-2024 27-02-2024 100.000,00 95,61 1,00000 -95.654,80 -95.607,00 -568,31 -47,80 0,00 0,00
ES00001010J0 MADRID 2.822 10/31/29 EUR 23-02-2024 27-02-2024 100.000,00 97,62 1,00000 -97.671,81 -97.623,00 -917,54 -48,81 0,00 0,00
DEO00A289QR9 MBGGR 0 3/4 09/10/30 EUR 23-02-2024 27-02-2024 100.000,00 85,99 1,00000 -86.030,99 -85.988,00 -348,36 -42,99 0,00 0,00
X$2553554812 NEDWBK 2 3/4 11/09/27 EUR 23-02-2024 27-02-2024 500.000,00 99,22 1,00000 -496.353,05 -496.105,00 -4.132,51 -248,05 0,00 0,00
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XS2454249652 NIB 0 1/4 03/09/29 EUR 23-02-2024 27-02-2024 100.000,00 88,06 1,00000 -88.108,93 -88.064,90 -242,49 -44,03 0,00 0,00
XS$1958534528 POLAND 1 03/07/29 EUR 23-02-2024 27-02-2024 100.000,00 91,48 1,00000 -91.520,74 -91.475,00 -975,41 -45,74 0,00 0,00
XS2343540519 REESM 0 1/2 05/24/33 EUR 23-02-2024 27-02-2024 100.000,00 79,42 1,00000 -79.458,71 -79.419,00 -381,15 -39,71 0,00 0,00
XS$2181689659 REPHUN 1 3/4 06/05/35 EUR 23-02-2024 27-02-2024 100.000,00 74,55 1,00000 -74.585,27 -74.548,00 -1.276,64 -37,27 0,00 0,00
XS2357417257 SANTAN 0 5/8 06/24/29 EUR 23-02-2024 27-02-2024 100.000,00 88,06 1,00000 -88.105,03 -88.061,00 -423,50 -44,03 0,00 0,00
XS$2320453884 UPMFH 0 1/2 03/22/31 EUR 23-02-2024 27-02-2024 100.000,00 81,61 1,00000 -81.648,80 -81.608,00 -467,21 -40,80 0,00 0,00
FR0013054897 VDP 13/405/25/31 EUR 23-02-2024 27-02-2024 100.000,00 91,13 1,00000 -91.176,57 -91.131,00 -1.329,23 -45,57 0,00 0,00
XS2342206591 WSTP 0.766 05/13/31 EUR 23-02-2024 27-02-2024 150.000,00 91,96 1,00000 -138.007,47 -137.938,50 -910,41 -68,97 0,00 0,00
Total Buy -4.017.597,17 -4.015.589,40 -29.414,74 -2.007,77 0,00 0,00
Coupon

DEOOOBLB6JJO BYLAN 0 1/8 02/10/28 EUR 10-02-2024 12-02-2024 0,00 0,00 1,00000 0,00 1.125,00 0,00 0,00 0,00 0,00
XS2047500926 EOANGR 0.35 02/28/30 EUR 28-02-2024 28-02-2024 0,00 0,00 1,00000 0,00 22.750,00 0,00 0,00 0,00 0,00
EUO00A3K4C42 EU 0.4 02/04/37 EUR 04-02-2024 05-02-2024 0,00 0,00 1,00000 0,00 1.200,00 0,00 0,00 0,00 0,00
X$2291905474 JFM 0.01 02/02/28 EUR 02-02-2024 02-02-2024 0,00 0,00 1,00000 0,00 130,00 0,00 0,00 0,00 0,00
Total Coupon 0,00 25.205,00 0,00 0,00 0,00 0,00
Total -4.017.597,17 -3.990.384,40 -29.414,74 -2.007,77 0,00 0,00
Total FRN -4.017.597,17 -3.990.384,40 -29.414,74 -2.007,77 0,00 0,00

Mutual Funds

IssueFunds
1801_FC Bright LifeCycle Fund Neutraal EUR 01-02-2024 01-02-2024 592.146,01 14,69 1,00000 0,00 8.696.066,84 0,00 -4.346,82 0,00 0,00
Total IssueFunds 0,00 8.696.066,84 0,00 -4.346,82 0,00 0,00

RedemptionFunds

1801_FC Bright LifeCycle Fund Neutraal EUR 01-02-2024 01-02-2024 78.757,24 14,69 1,00000 0,00 -1.156.603,63 0,00 -578,30 0,00 0,00
1801_FC Bright LifeCycle Fund Neutraal EUR 01-02-2024 01-02-2024 49.414,06 14,69 1,00000 0,00 -725.679,12 0,00 0,00 0,00 0,00
Total RedemptionFunds 0,00 -1.882.282,75 0,00 -578,30 0,00 0,00
Total Mutual Funds 0,00 6.813.784,09 0,00 -4.925,12 0,00 0,00
Suspense

Deposit

SUS_1801_EUR_IN FUND BRIGHT NEUTRAAL EUR 26-02-2024 26-02-2024 695.668,73 1,00 1,00000 695.668,73 695.668,73 0,00 0,00 0,00 0,00
SUS_1801_EUR_IN FUND BRIGHT NEUTRAAL EUR 26-02-2024 26-02-2024 6.123.040,48 1,00 1,00000 6.123.040,48 6.123.040,48 0,00 0,00 0,00 0,00
SUS_1801_EUR_IN FUND BRIGHT NEUTRAAL EUR 27-02-2024 27-02-2024 92.611,92 1,00 1,00000 92.611,92 92.611,92 0,00 0,00 0,00 0,00
Total Deposit 6.911.321,13 6.911.321,13 0,00 0,00 0,00 0,00
Withdraw

SUS_1801_EUR_IN FUND BRIGHT NEUTRAAL EUR 26-02-2024 26-02-2024 695.668,73 1,00 1,00000 -695.668,73 -695.668,73 0,00 0,00 0,00 0,00
SUS_1801_EUR_IN FUND BRIGHT NEUTRAAL EUR 26-02-2024 26-02-2024 6.123.040,48 1,00 1,00000 -6.123.040,48 -6.123.040,48 0,00 0,00 0,00 0,00
SUS_1801_EUR_IN FUND BRIGHT NEUTRAAL EUR 27-02-2024 27-02-2024 92.611,92 1,00 1,00000 -92.611,92 -92.611,92 0,00 0,00 0,00 0,00
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Total Withdraw -6.911.321,13 -6.911.321,13 0,00 0,00 0,00 0,00
Total Suspense 0,00 0,00 0,00 0,00 0,00 0,00
Total Internal -5.584.749,23 1.513.927,33 -30.846,85 -7.980,35 1.432,11 0,00
JP Morgan
FRN
Buy
DEO0OBLB6JP7 BYLAN 2 1/2 06/28/32 EUR 23-02-2024 27-02-2024 200.000,00 96,30 1,00000 -192.704,30 -192.608,00 -3.333,33 -96,30 0,00 0,00
Total Buy -192.704,30 -192.608,00 -3.333,33 -96,30 0,00 0,00
Total -192.704,30 -192.608,00 -3.333,33 -96,30 0,00 0,00
Total FRN -192.704,30 -192.608,00 -3.333,33 -96,30 0,00 0,00
Total JP Morgan -192.704,30 -192.608,00 -3.333,33 -96,30 0,00 0,00
Metzler Asset Management GmbH
ALM
ChargeCash
OTHER INCOME OTHER INCOME EUR 26-02-2024 26-02-2024 658,17 1,00 1,00000 658,17 658,17 0,00 0,00 0,00 0,00
Total ChargeCash 658,17 658,17 0,00 0,00 0,00 0,00
Total ALM 658,17 658,17 0,00 0,00 0,00 0,00
Total Metzler Asset Management GmbH 658,17 658,17 0,00 0,00 0,00 0,00
Total Bright LifeCycle Fund Neutraal -5.866.538,21 1.232.279,50 -34.564,40 -8.121,50 1.432,11 0,00
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