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société d’investissement a capital variable

FRANKLIN TEMPLETON INVESTMENT FUNDS

8A, rue Albert Borschette, L-1246 Luxembourg, Grand Duchy of Luxembourg
( REHFEFME commerce et des sociétés FH , F MRS B 35177 )

BEEE:

BITER

Gregory E. Johnson

FRANKLIN RESOURCES, INC.
One Franklin Parkway

San Mateo, CA 94403-1906
xE

BE=

Anouk Agnes
BUES

22, rue Charles Darwin
L-1433 Luxembourg
EREXANEH

Mark G. Holowesko

BE

HOLOWESKO PARTNERS LTD.

Shipston House

P.O. Box N-7776, West Bay Street, Lyford Cay,
Nassau, B 5

Joseph La Rocque
BIESE

203 Midhurst Road
Baltimore, Maryland 21209
United States of America

William C.P. Lockwood

BIESE

Poste restante, Avenue du Général de Gaulle
57570 Cattenom,

EE

Virginie Lagrange
BUES

6 op der Kaul
L-5320 Contern
EREXNEH

Jed A. Plafker
SIRBB AR R TRIEER
FRANKLIN RESOURCES, INC.
One Franklin Parkway

San Mateo, CA 94403-1906

E=]

Craig S. Tyle

BEREEER

FRANKLIN RESOURCES, INC.
One Franklin Parkway

San Mateo, CA 94403-1906
E=

www.franklintempleton.lu

=3 VNS

FRANKLIN TEMPLETON INTERNATIONAL SERVICES
Sar.l

8A, rue Albert Borschette, L-1246 Luxembourg
ERERNEH

ISR
8A, rue Albert Borschette, L-1246 Luxembourg
ERERLE

EIEHE

J.P. Morgan SE, Luxembourg Branch
European Bank and Business Centre

6C route de Tréves, L-2633 Senningerberg
EREXLE

IR IBF IR S

VIRTUS PARTNERS FUND SERVICES LUXEMBOURG
S.ar.l

8A, rue Albert Borschette

L-1246 Luxembourg

ERERLE

FRANKLIN TEMPLETON INTERNATIONAL SERVICES
Sar.l

8A, rue Albert Borschette, L-1246 Luxembourg
ERERNE

FREEHAEA :

J.P. Morgan SE, Luxembourg Branch
European Bank and Business Centre

6C route de Tréves, L-2633 Senningerberg

ERERLE

EEHED :

PricewaterhouseCoopers, Société coopérative
2, rue Gerhard Mercator, L-2182 Luxembourg
EREXNEH

SEEREER :

ELVINGER HOSS PRUSSEN, société anonyme
2, Place Winston Churchill

B.P 425

L-2014 Luxembourg
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FRANKLIN TEMPLETON INVESTMENT FUNDS

EEg

g

B

HiTER

Gregory E. Johnson

Greg Johnson (63) 2 Franklin Resources, Inc BT £/,

Johnson 54 2004 F 538 Franklin Resources, Inc WHRBE#ITE |, A 2005 F£F 2020 F 2 AERELRANHTRE, £/
RBESTREM , Franklin Templeton RAEEEBEXPRISHKB TN LT Z—, 2020 £F , Johnson EERBHITERE.

Johnson 4R 1983 FHEERFEHERFTABESSHANIHETES LB , WM 1985 FEBHFMEFTE (CPA) B8, tE2XEH
BRERNTEHE (Investment Company Institute) BEERKEMBIEERE. Johnson 5£4£ER Mutual Fund Forum B RIEEIERE R
Western district of the Securities Industry Association B BI{EEFE. 12 Jumpstart WERITEEERE , ER—REHARFZIHK
B, WAl S RAESLURELENEEERE, Johnson REBEESILEABRNEIENEENEREZES | Y EEE
BEABENENIRFZESTH,

25

Mark G. Holowesko

Mark Holowesko ( 64 5% ) 7 1994 £ 11 B 30 B ZEBESE., Mark Holowesko £ Holowesko Partners Ltd ( HPL) B98I &
BAREEHTR. Mark A 2000 FRAIPHEZ/A T , EE B2 Templeton Capital Advisors , B BIREENS FEEREER
o ZATHBEKERE Holowesko Partners , £ Mark f8ET |, HPL IS K , RERBERNERSEKRERER A T2 —,

Mark 7 1985 FRBS EREXE , EEFMMA Templeton Global Advisors Ltd. , R 4#7EF. 2 1987 & , tBABEE 2 HIH
John Templeton Bt EENFEREBEHNBEEEE | B3F Templeton Growth Fund 1 Templeton Foreign Fund, 1989 £ , Mark
% Templeton Global Equity Funds FYfF5EE4E , BR 1996 FRBERERME.

Mark FA 1987 £ % 1992 FHIRI#E{E Templeton, Galbraith & Hansberger IITES &€ /K E , R 1992 &£ = 2000 F HIBE(E Franklin
Resources HITEER|MRE, M 1992 F£Z 2000 FHIE , Mark #&F Templeton Global Advisors Ltd. EE, BHEREKE/E A,

Jed A. Plafker

Plafker %4 (53) & Franklin Templeton £IKEBEFFERRBNBTEIER . TRI™E , Platker TEEEHRRLVFAHFTHE
EEURERTERNSREMN , BRADXIAAELEHAVKBERANEZSRSE. I, tEREFHTERREE , U
Ei#1T Legg Mason WiE , WEHERKZELEBNRAZVHE , UEAREHBEANAES S ENHRANEL EE M, Plafker %&£
EREENFNEMABEESER, ELE, ERAE. BETEARSED. ECESSEEUREBEEEMEEANTE, MEE
Franklin Templeton ¥ F % EEEMESE , AR Franklin Resources’ Executive Committee IR E , XZEER N\ A EH#E
R —ENEF , BESIELRINWEEERE,

1£ 2020 FRERBZ 80 , Plafker X4 SRILKBEHARBBITRIER , BB Franklin Templeton FE2IKIVEEET/E , BEEEM
HBHE, THEMERKE, L8, i 2006 KA ER L AINEIR 588, Patker £4ER 1994 F£ 1A Franklin Templeton
BEATEM , 2BIBEEMNEREEEEM. 2001 & | ttUEBHETENSOEIZOENHHEIMN, thE , HRAEBNNE
EaEE,

Plafker St feBEMF L EMBIEEZR (Lafayette College) BRBEBNMER T B , R HEEEMNMME T ERZKZ
(University of Miami) &2 {8+ 284y,

William C. P. Lockwood

William Lockwood ( 67 5% ) B 2014 £ 12 A 1 B#Z{E A Franklin Templeton Investment Funds BEZE, R 1992 £MA
Franklin Templeton , #&1F Franklin Templeton E& T2 8% Franklin Templeton Investment Funds BV#EEE | & 2005 F
12 A1k, #2005 4% 12 BZE 2014 % 1 B , ¥ 1E Franklin Templeton Investment Funds #93& & # E= (Conducting Officer) , F&#%
¥#&1E Franklin Templeton International Services S.ar.|. FEZMEE, RIFBBEERRENHERFERINETELE  BEHE
EE5EE, EEBMAE I, E#E[ Franklin Templeton Investment Funds WES SR T/, B 1982 F# |, Lockwood 54
—EEEREXLELRABRHEE, MISHEFEISTEE , EREFHIREBTEF (Chartered Institute for Securities & Investment)
RBPENEE, HEREEFEESTERS ALF) WESREREERE , URGEEEEISHI2SNEESESE,

6 kEIP M ERERE www.franklintempleton.lu



FRANKLIN TEMPLETON INVESTMENT FUNDS

EEE (@)

Craig S. Tyle

Craig S. Tyle (63) =& Franklin Templeton F & REER ., ELt28] , tEE Franklin Resources, Inc. {TEIRB R EFEBER , &
Bk EEARARKRESHEIA. Tyle £ER 2005 E0A Franklin Templeton, 18 2E R4 [E Shearman & Sterling LLP
HEBA , HEBNEFSRBRERHNE. REQRARKRENTRNBIESE, EMA Shearman & Sterling & , Tyle £ERSE
Bl E L FIHE (Investment Company Institute, ICI) 2 EEERE. SABFER , Tyle tEELEZREESFRIREHERNE
E, UESHERREZEARERZZEGR AT, NERAEEERENESIBAREN ., CEZTAEREEB , Tyle £
AR ICIEBDIRELEER, MEML Sullivan & Cromwell LLP #E{E2HT , BItBRBEEE. Tyle 4 LUMEERRAE
8 Swarthmore College 2+ 24 , WABEE L F 2R Harvard Law School.

Anouk Agnes

Anouk Agnes (50) 2BV EE , EXNEmR%E. B, tRERELIREESREBLTANESEERNE., Agnes LR E
EREHENKEBEBRE 2022 F£5 A, EMARERAER , tBREREBESEZE (Association of the Luxembourg
Fund Industry, ALFI) 7 & , BEBAR X R EELRBENEE. Agnes LT A REMBINER , TEEESHP O
B, higEEMALSREZEEENUER  URERELHE (EESHPORENKE ) EBEIEE, Agnes ZETHBELE
MR FEREMMKEEE RS EEE,. mEEEEETNBUABE T B4,

Joseph La Rocque

Joseph La Rocque (57) 2% E 5 2B /M B /Y E Lighthouse Tax Advisors FAITA A |, A AEAZEREEHIRIE. LaRocque
GSERNECUEERENERFAMESRERLTNEIES, MtREIREEBEIMAE Frankliin Templeton EERKHNEFE.
f8 #&{E Legg Mason BYEI{THRES K EF WA RIEETE], LaRocque %4 H 2001 £X 2019 &£ 7 B —EHBRA Legg Mason, i
R—REMAESEE , R 1991 £F 2001 FEEHBASHAESBEANRERENELE, EFREHEMNSEBRMNCEN
EBoFRESERYE , KRR REREEFMERSMRENEREE,

Virginie Lagrange

Virginie Lagrange (53) R ERE A FEEE (ILA) WEREEEF. B2 INSEAD &k LA RFVBEILES , ART2—SBEZEED.
WMHEZSRRBAT, £17. SELARESHESE, B/ BRZESRFH / REZEQNKE | =R, HEERENRT
RIREESEXMER 30 FHRR, 1993 F , ELKEA—BRITRZAMERBREEE, 2000 F , wEARBFTEZEMA UBS , B
BREBARMMAE, 2009 F , iR T EENEKHEE ; 2010 F , tEREFEAIFERETMA Nomura Bank Luxembourg , B8
EABTHMEE, Virginie #8 French Ecole de Commerce of Marseille B EEE 24y, MEREE. EERESE,

www.franklintempleton. lu REFTHFERS 7



FRANKLIN TEMPLETON INVESTMENT FUNDS

BERENTRE
BE 2023F 12 A31 BHWA@EA

EEBE2023F 12 A 31 BEWAEAR , SATHBES AZE 10 ABBAERD , HHABESEFRARTERSNERNEE
B, £RRTNERAZ. BEIRESFENR LA, PERLETSEHE. EBRTRXBERPEHKTR , URABEHRME
WRBUATREN , SRTSE—FERB, Al , TEENMXBREWESSEARTREAMNBRER RAKRES , EBES
BRREXAFREMMBEA TR , RERTAELE. BHRXEASHE K BREBER. CEBBEA , URBEBIBRERBARL
BENALRE  ENRETSHEEREZRNEAY , £ SRHERRT. U MSCI EH (UAXxHE ) B8, RETERENX
REREKER , MMETERIATERENRAPBERNEKER.

BUMBR T 7E 2023 FTHFHEER LA, £ 11 A 12 AERK 3 BARSMEANRHETRE. TERERERREURER
NESREBBEE , SBREERPEBMNRIT (ECB) MEBERT (BoE) SRIRERASELD , dHE 2024 FTHBEFNR, &£
F=FE A BrENEALEEH (GDP) KEEEMENERERAKE, MIENREXEDHEESTER , MRBEXEIDHAE
EFRRAMEANGEZE. BRIRRFABRAEREE L, BNRTEANEANB_ERSHBENBRENR  ATHE 22 F
HFE , (8% 2023 FHEMARESRLENENSH, REBRNEESRRE_FEFR X ="FEBRLREMHE. A,
FZENREXTHER  MEREXEDEEE=EAREEE 11 AN 12 AEMEE, ZERFHEWE 1 ARE , AITA
2021 £ 9 ALRAVFR. 8 A , REIRTHEARRERAZIE 15 FHHE , MREEE=ZBREERILEAS.

BEAMEA , XERTERETAEBREABRETESNHETESNRTRRENLE, SR THAXENEATR , BEBESHE
FESEERNBEARSALS , ERXEEESENRYE , AUXERTE 7 ARE-RLERBEE=MEAER, BESHE
7 ARMAESRNREEEM LRE 22 FROSUE  ESFRTHZRNRESRTEEAS. 2023 FT¥F , BEERER
MEPLBORETS , XERTHRDHRE , EFRREFNES T TEBNRE, REFKLERPBESCERASES , LR
EXERERERE, XEHAEFBAEOTE , URBESE 12 ABESRER/TTE 2024 FHANEUIEHEZRE  #
—SRB[ETHEEL. FAMESEERNEERE  TOEERMERERNZOVEAEEIHYERR (PCE), £ 11 ABT
BE 2021 ff 4 AURRENFER  BNESABESN 20% REER, XERETSHERN  ENREBHE, BLER
XEBEANEEEREF=FERE , AITH 2021 FLURBRFHNRREE, BAXRPANREXZTDHHMWE , BHEREX
EBERTEE,

EFEEMSL , AMEAANNIFRELKENIRBPEAEONTR, —EHNETHRTHRHERES , MEAXETSRTE
ETHESHR. T 12 A, BESRENRTEEEREATEASRESNERERE , TERTRAE-BREEER, X
REZSENR (RERNEATS ) £ 2023 FTHXFHEFTE. 10 FHXBREESFENREEENGIN , EBEFRAAEA
B EARERERE 3.88%. EEMN , B2 10 FHREEEENREXFATRT 37 BERE 2.02%. SFEBRTE, HME
BREPRELBIENRGEFT TR, EARNXBENENRRBFES Y  BRBLENRTENEARES. €K, BE
AARRITERHERRMRIZEFEER |, 10 FHBAFESERNRA 21 EER (E61 EEH ).

EBEANEAA , £RARERTERREESY , ERFEEGER., 2023 FE=FENBAAHRFIKE T FNFEHRK.
F 2023 FE=FE  FAMNRARERRNEESHFHT , 2XARERELERLA K MEBNRERNRRFPES Y, R
M, BEXAEFFAREIRNERARERER (EFRELERBEARERNRARE )  BEEBMNE  AREREFHEE
NERBANABERS. BEXELEINEZBAENTRTIHREREENEL , BLREBMNKMARK, TH LA BEEK
BEE (PIMFRRMBNNET ) KEBRERBAERARFRERNEZRNR, £ RIXBAHFETT. BELTRERNGS
BESAAPNRFEREEER  UREHETEAENERT  ARERREEFFENEE, BEANEA , HEXRNEHT
BEFENZEFERKER  BNMARNEAHERREEA. BETKRREF5IBN "FREM. BE , ARAGMALER
184 (OPEC+) MEBAKERMBERER , BEHRKRAFREBEN D HEREM , URHERERMENEE | DhEBRERHE
27, RESELZ 12 ANATEENSEYEAEANKREEARS  E-ERELRANERBREBARR., Xt EBNXEEE
HTERET B,

RE 2024 F , RMAMBETERTHLHRBER R, ARNEPEERERRUBENFRIE  CBFCRE , XARMEAF
E-BBMEUERE, At BE-LETERENLREMERE  RMESHBSRAREENRD. BRE  2RRHE/KE
RSB OEY , CXRREEFENEIN, £RMAER , RERTEAENAEF. BREZMOFTGE  EFRBGENEAR
5|4, BEURERT 2K T ENBREONZE, CEEFIZEPECAMBE  REATERRETNREENRNESRER,

REKENT
2024 £ 1 A

FHEMREADBELER , A FARRRAEBER

8 kEIP M ERERE www.franklintempleton.lu
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FRANKLIN TEMPLETON INVESTMENT FUNDS

ESEM

BoOLEBHE N 2023 F 12 A31 8

2LiBER B[ITHEA 6BE % 1% 3%F% 5F% 10%F% BHTA%
A(acc)USD 2000 4 A3 H 15.0 17.3 (15.2) 44.4 64.0 282.4

EREMEE

BNERESHELES A (Ydis) EUR 2000 % 4 B 17 H . . . . 237

A(acc)USD 20084 10 H14BH 64 200 (3.1) 425

2REHERS A(acc)USD 200512 29 B 81 100 15 137 290  31.0
- |
REERESES Afacc)USD 2013%# 8 30H 50 59 16 303 60.6  67.3
NREES A (Mdis)USD 1996 £3 A 1 A 74 125 43 258 305 2423

A (Mdis)USD 19997 A1 H 3.7 7.0 12.9 30.2 36.1 234.2
40.9

A(acc)USD 2005 10 H25 H 15.1 26.9 70.9 171.7 510.8

A(acc)JPY 2000 % 9 A 1 H 12 213 318 583 704 269
A(acc)USD 2014 F9A15H 04 23 (43) 79 - 168

EFENES A (acc) EUR' 20004 A3 H 4.3 12.9 29.6 36.7 29.5 164.1

EF&XEMES A(acc)USD 20054 10H25H 7.8 19.0 28.8 49.6 42.5 157.7

EFNXHREEES A(acc)USD 1997 £7 A7 H 7.2 12.0 20.9 37.7 53.8 329.4
)

ARERES A(acc)USD 2007 7 B12EH 3.9 18 773 491 (16.6)  (19.5)

BRlEES A(acc)USD 20077 H12B 45 8.0 (3.8) 9.1 122 629
REES A(acc)USD 2000 %4 A 3 A 109 527 46 1328 3315  304.8
EnEHERES A (Mdis)USD 1994 %6 A 1 A 2.5 4.9 6.2 8.5 10.7 755

ZEBFES A(Mdis)USD 19912 A28 H 22 161.3

3.6 (9.9) (28) 1.2

XEHREES A(acc)USD 20004 A3 H 10.7 38.2 1.3

90.8 159.6 178.8

EHESEES A(acc)USD 2005 10 H25H 26 1.3 (96)  (8.6) (9.4) 624
THREES A(Ydis)USD 19916 H30H (20) 22 (294) 66 32 260.1
TN NEAEES A(acc)USD 200810 H 14 B 6.8 130 140 313 62.0 4771
SHOURES A(acc)USD 200510 H258 0.7 36  (241) 73 184 753
AhELES A(acc)USD 19949 A1 H  (147) (221) (58.0) (325)  (234)  92.7
REES A(acc)EUR 1997 £11 A 108 163 357  (434) (345)  (384) 527

—_

0 RES Y EERE www.franklintempleton.lu



FRANKLIN TEMPLETON INVESTMENT FUNDS

HEEW =)

B LEBEILER 2023 F12 A 31 H

BERPER HTHH 6B % 1FE% 3F% 55% 10F% BETH%
|
FREREERSES A(Qdis)USD 1991 %7 A5 H 6.4 131 (11.4) (17.0)  (145) 6125
FRETEARSES A(acc)USD 2011 F 4 H298 44 127 (126) 7.0 102 (0.4)

FEERES A(Ydis)USD 1991 F2 828 H 3.8 122 (17.8) 199 183 3055

FEBERNECEES A(acc)USD 2007 £10 B 18 H 5.3 13.2 11.8 30.8 57.9 41.9

BHBNES A(acc)EUR 1999 1 A8 H 1.6 19.8 13.7 23.8 36.8 149.5
BOMR R smE S A(acc)EUR 201157 A29H 4.8 18.1 25.1 26.4 411 90.9

B N EARES A(acc)EUR 2001 %12 H3H 21 159 250  23.6 292  306.1
BETEES A(acc)USD 2008 10H 14H 66 165 172 235 80  107.7
SRPEHES A(Qdis) USD 1994 %6 A 1 A 5.6 14.9 7.3 30.0 271 319.9
.
SHRESES A(Mdis)USD 1991 %2 H 288 33 1.9 (73)  (9.9) (6.7)  400.9
SRAGREES A(Ydis)EUR 199144 H268 18 150 195 767 98.0 6342
SHRREWRBES A(acc)USD 20054 5H27 B 29 13.4 8.0 27.3 221 672
SRES A(Ydis)USD 1991 %2 H28H 5.1 18.2 - 19.6 134  386.1
SRFRESRESES A(acc)USD 20079 H27 B 67 131 (0.7) 7.3 100 595
A
RN EES A(Ydis)USD 199147 A 8 A 6.0 16.0 0.1 37.5 324 4518
SRESEEHES A(acc)USD 20038 H29H 48 52  (12.0) (18.0)  (15.9)  147.1
RE (Bt ) &% A(acc) EUR 2000 %8 A 9 A 5.8 16.1 194 326 50.0 1055
MTEMNES? A(Ydis)USD 1991 %2 H28H 9.0 289 178 247 25  662.0

REENLHESRE —ELXAFENEERE. EEFERRTREBELHBARR —ALEANTSER. XEERSREEFENED.
FREWENESERRSZROBHZER , LESNERFTERFE,

BEADE TA(ds)) REVERKE  FIEEERRRE  MERADARBRE (BEH ) . HtROENERATHRE.

'RHRESNHLBAH  MBEROBRINERHEEL,

2 RETE 1996 F 9 AUBINESENRE , RALNEANREASRERBEFMTE.

HBROBENEFATHRER, 2SS TEREBRONEBNIEZNEE, ABEAKREN L RARAE, TESHBREER X+
( KDy ) RIREAEBEANM (| "KID ), AIBEIEMCEFFEREUR (MERTIR ) BRABAZFFERE, ROBERRKESD
PSS TRAARER , CATREBEINERENEHEHE, BENBERTRABARNEN. EXRDIREFERENEE,

BEHRHR : RI - Franklin Templeton 1 JPMorgan

www.franklintempleton. lu REFTHEFERS 1"



FRANKLIN TEMPLETON INVESTMENT FUNDS

FEERE

BE2023% 12831 H

it} ERERES
(USD) (USD)
gE
BEZEHE (MEE20b), 3) 61,958,176,188 1,807,096,662
HERITAERL L TANER 1,412,448,504 24,453,838
EHER (HEE4) 839,520,397 -
HEREERFE 5,653,848 186,873
BB IE 123,455,331 4,625,318
FEWRERARF (355 ) 308,199,539 11,865
REANEZNARBREF (HE20c),5) 194,148,735 638,107
SRPERNRERRF (KMFE2d),6) 14,507,691 -
FIRRMBIKRERRBF (MFE2e),7) 6,214,178 -
R T|BHURERETR (M2, 8) 455,899 -
ERENIBRITTE ( MHEE 2G), 10) 7,887,366 -
BIERRZNHE (MR 2Kk) , 1) 13,369,157 -
BHERERERRDRS (M 2m), 12) 21,348,048 -
DWERARBRBA ( MEE2>),9) 4,434,892 -
GIPGETEN 10,127,605 -
Hit WA 2,413,014 2,160
BEBE 64,922,360,392 1,837,014,823
afE
BEREENSRE 24,458,347 8,149,688
BEERARERSENMRE (HEE2m), 12) 21,021,340 -
B R EOESRE 132,671,473 21,392,328
ENRESEE (M 14) 47,340,321 1,420,938
RITEX 546,931 -
RUNEZHWAREREE (M 20c),5) 24,620,866 11,194
SRMYPEZWAEREE (HEE2d),6) 13,122,859 -
FIRR BB KRERERE (M 2e),7) 18,814,445 -
BRI ARBEERE (HEE2h), 8) 1,033,926 -
ERAENRIZHNHE (KM 2(), 10) 2,917,861 -
BIEEZWHE (M 2Kk), 11) 25,280,102 -
DHEZEREEEE (M 2(),9) 7,021,124 -
REEN 130,456,880 -
ENER 56,669,201 1,650,438
8E83E 505,975,676 32,624,586
FEEBSHE 64,416,384,716 1,804,390,237
=HEEEHME

20236 A 30 H
2022 6 A30 H
2021 6 A30 H

HEB R 1 BBRESER,

61,168,580,011
57,274,854,868
79,308,111,958

12 REFTFFERES  WENHBERRMERMBERERN —H2

1,721,081,398
1,679,202,117
2,547,213,681

www.franklintempleton.lu



FRANKLIN TEMPLETON INVESTMENT FUNDS

FEEHRE

BE2023% 12831 H

B IR E SR
EHES
EUR

281,045,073
22,766,597

287,888
4,105,626
363,848

308,612,360

174,657
194,405

83,890

236,463
689,415

307,922,945
298,663,937

266,605,004
416,907,420

www.franklintempleton. lu MBI BBRRNEZRMBRRN—HD | RBHEFERSE 13
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FRANKLIN TEMPLETON INVESTMENT FUNDS

FEERE

BE2023% 12831 H

HEtRES
(USD)

gE

BEZEHE (MEE20b), 3) 223,856,015
HERITAERL L TANER 51,961
EHER (HEE4) 4,500,000
HEREEWFE -
B BN EUE 725,223
WA ERBFR (B4 ) 38,461
RUENEZHWARERERF (HEE 20c),5) -
SRMYPEZWABERER (HEE 2(d),6) -
FIRRB|BWABRER ( HEE2e),7) -
BRI ARBRER ( FEE2(h), 8) -
EREBHMEI™E ( MEE2G), 10) -
BIERZNHE (MR 2Kk) , 1) -
BRHERERIEHFRBRS ( MEE2m), 12) -
DWEFRARBRBA ( MEE2>),9) -
GIPGETEN 75,300
Hit WA 753

BEERE 229,247,713

afE

BEREENTRE -
BEIRPREESRZENARE (MEE2m), 12) -
BHEEESRE 236,740
FERHREEEE (M 14) 187,145
RITEX -
BHABEZNAERER (M 20c),5) -
SRBEZNAREREE (M 2d),6) -
FIEIMBHUAREREE (MFE206),7) -
BRI R BRER (HEE2(h), 8) —
FERENHBRENTE ( ME 2(), 10) -
BIBRROHE (ME2K) , 1) _
DY EBERBERBIE (HEE2>),9) -
i ARETEN _
ERER 238,149

aEHEE 662,034

PEERE 228,585,679

—FEEME

20236 A30H 242,806,724
20226 A30H 221,841,371
2021 €6 A 30 H 324,944,911

HEB R 1 BBRESER,

16 REFTFFERES  WENHBERRMERMBERERN —H2

EHRFHEES
uUsD

107,446,193
61,477
1,200,000
1,363,403

393,488
385,832

110,859,470

69,198

191,562
82,378

3,640

440,636
110,418,834
102,352,839

131,849,766
150,687,465

www.franklintempleton.lu



FEEHRE
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www.franklintempleton.lu

REERES
B NEEEE RBEAKSES HEEE
(USD) (USD) (USD) (USD)
341,505,498 914,332,168 4,457,838,393 1,995,675,638
4,832,942 20,374,977 102,429,185 68,246
900,000 - - 36,800,000
- - 79,750 -
558,184 1,679,035 28,370,395 9,196,161
4,674,859 16,744,273 50,041,897 16,284
1,205,555 265,939 12,523,366 515,037
- - 3,795,570 -
51,593 - - -
- - 428,267 154,128
124 266 19,111 33,012
353,728,755 953,296,658 4,655,525,934 2,042,458,506
279,161 389,396 12,154,142 7,098,041
193,754 628,539 3,249,489 1,437,472
6,794 67 121,582 1,075
2,131,248 - - -
954,553 - - -
- - 14,218,523 -
- - - 69,151,806
219,714 775,478 4,778,799 1,577,278
3,785,224 1,793,480 34,522,535 79,265,672
349,943,531 951,503,178 4,621,003,399 1,963,192,834
367,788,422 948,529,566 3,800,287,627 1,334,994,536
491,820,731 993,989,029 2,720,846,379 1,103,505,822
377,585,159 1,330,934,207 1,694,579,613 1,319,163,867

P BB B0 B B e Y R R B RS SRR 0 — BB
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FEERE

BE2023% 12831 H

AAES LREES
(JPY) (USD)
gE
BEZEHE (MEE20b), 3) 10,579,347,453 361,835,149
HERITAERL L TANER 714,950,873 60,702,422
EHER (HEE4) - 246,164,100
HEREEWFE - -
B IE 36,589,552 767,352
FEWRERARF (355 ) 14,273,654 2,092,659
RUENEZHWARERERF (HEE 20c),5) 1,256,444 11,306,366
SRPERNRERRF (KMFE2d),6) - 4,645,824
FIRRB|BWABRER ( HEE2e),7) - 821,063
RH R IRZURERRA (KM 2h), 8) - 302,038
ERENBRITTHE ( MHEE 2G), 10) - 5,977,750
BIBRZOHE (MR 2Kk), 1) - 936,310
BHERERERRDRS ( MEE2m), 12) - _
DWEFRARBRBA ( MEE2>),9) - 4,434,892
GIPGETEN - 764,220
Hit WA 814,373 89,737
BEEBE 11,347,232,349 700,839,882
afE
BEREENRE - 1,114,928
BEERARERSZENMRE (HEE2m), 12) - -
B R EOEARE 46,826,778 833,015
ENRESEE (M 14) 8,681,368 824,475
RITEX - -
RUENEZWAREREER (M 20c),5) 23,857,922 4,110,174
SRMYPEZWAEREE (HEE2(d),6) - 4,967,213
FIERB|BWABTRER (HEE2e),7) - 598,481
BRI ARBEERE (HEE2h), 8) - 1,016,208
ERAENRZHNHE (KM 2(), 10) - 1,734,632
BIEEZWHE (M 2Kk), 11) - 635,427
DHEZERBEEBE (M 2(),9) - 7,021,124
ARESEN - -
ENEAR 8,710,546 706,287
aEHEE 88,076,614 23,561,964
FEEBSHE 11,259,155,735 677,277,918
=HEEEHME
2023 ¥ 6 A30 B 9,064,963,673 896,346,291

20226 A30H
2021 €6 A 30 H

HEB R 1 BBRESER,

6,595,631,627
9,413,082,982

18 REFTFFERES  WENHBERRMERMBERERN —H2

1,555,809,158
1,846,391,837

EFEMNES
EUR

506,173,154
19,518,000

2,262,614
172,866
1,889

717,525
2,908
528,848,956

456,890
421,198

380,646

506,912
1,765,646

527,083,310
540,576,510

560,968,613
649,560,892

www.franklintempleton.lu



FEEHRE

BE2023% 12831 H

EFEReEM BEFNXEEE
2 B RRERES
(USD) (USD) (USD)
533,673,700 264,569,030 289,807,418
112,052 98,013 1,420,553
- 227,539 967,092
1,200,300 48,119 347,315
605,738 408,487 311,829
458,940 70,308 730,879
89,248 - 22,353
226 470 88
536,140,204 265,421,966 293,607,527
- 504,928 -
396,868 453,609 2,600,173
408,346 209,336 245,558
3,198 164 2,724
455,567 241,461 325,835
1,263,979 1,409,498 3,174,290
534,876,225 264,012,468 290,433,237
514,327,080 277,306,239 319,888,129
494,466,470 291,270,547 464,112,653
556,441,053 380,242,473 733,238,468

www.franklintempleton.lu
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FEERE

BE2023% 12831 H

BE

FHRIRENE (HEE20), 3)
ERITHNER LA

EMER (ME4)

H &R E EWGRTE

BERRBRERE

PR SR ARF (BRE )
ERAEZNORERER (HEE2(c),5)
ERMPEZNARERBA (ME 2(d),6)
MR KRBERBR (M 2(6),7)
RBMIRZORBRER ( MEE 2(h), 8)
ERBHNRBZAHE (& 2(), 10)
BEERZOTE (2K, 1)
EMEREMERRDRS (MEE 2(m), 12)
RWEZBEARERBA (MR 2>0),9)
AR

Hitt IR

BEERE

afE

BEREENTRE
BERFRBSEARE (HME2m), 12)
BHEEESRE
EREEEE (M 14)

RITEX
BHABEZNAERER (M 20c),5)
SRBEZNAREREE (M 2d),6)
FIEIMBHUAREREE (MFE206),7)
BRI R BRER (HEE2(h), 8)
ERBOTBEA™E ( BEE 2G), 10)
BIERZATE (MR 2K), 1)
BEEARBREE (MEE20),9)
EARE

ERER

afEeH
FEERSE

—FEEME

20236 A 30 H
2022 6 A 30 H
2021 6 A30 H

HEB R 1 BBRESER,

20 REFTFFERES  WENHBERRMERMBERERN —H2

ESm s EL

FEkEES BEES B
(USD) (USD) (USD)
452,570,318 10,209,703,430 530,710,680
11,630,290 103,746,059 182,410,128
1,636,961 14,749,639 -
5,187,689 1,309,038 367,195
1,654,210 8,409,628 -
119,984 - -
254,650 - -
96,206 - -
1,129,432 - -
21,348,048 - -
74,824 328,019 191,922
495,702,612 10,338,245,813 713,679,925
21,021,340 - -
1,562,766 26,271,370 -
285,141 7,938,093 177,646
339,817 51,605 -
688,446 - -
125,776 - -
366,361 8,619,875 356,575
24,389,647 42,880,943 534,221
471,312,965 10,295,364,870 713,145,704
451,978,146 9,434,970,262 480,563,573
515,639,724 7,372,187,364 329,019,964
735,279,732 10,081,258,003 352,689,674

www.franklintempleton.lu
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FEEHRE

BE2023% 12831 H

XEBRFES XEHEES ONESFES
(USD) (USD) uUsbD
778,011,008 6,587,980,316 101,013,595
13,855,016 37,880,563 4,042,810
2,395,730 12,384,391 88,801
2,345,900 467,559 1,357,469
2,379,261 15,541,029 1,729,486
1,589,404 - -
- - 59,584
25,865 228,911 200
800,602,184 6,654,482,769 108,291,945
1,510,140 16,474,803 123,524
377,615 5,071,557 67,311
3,367 26,141 58,698
- - 26,573
497,124 5,704,121 84,617
2,388,246 27,276,622 360,723
798,213,938 6,627,206,147 107,931,222
739,462,759 6,419,577,901 124,003,568
636,215,405 5,658,651,422 162,036,721
1,098,245,797 8,702,534,822 224,842,027
www.franklintempleton. lu MBI BBRRNEZRMBRRN—HD | RBHEFERSE 21
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FEERE

BE2023% 12831 H

b NSRS
THRRES ES 2ENEES
(USD) (USD) (USD)
gE
BEZEHE (MEE20b), 3) 1,815,158,692 839,092,689 356,139,066
HERITAERL L TANER 51,946 863,840 317,095
EHER (HEE4) 8,400,000 60,000,000 10,400,000
HEREERFE - 187,301 354,839
B IE 4,693,617 343,341 162,441
FEWRERARF (355 ) 2,884,998 1,419,004 1,477,399
RUENEZHWARERERF (M 20c),5) 1,973,128 17,590 80,151
SRMYPEZWAERER (HEE2(d),6) - - -
FIRRB|BWABRER ( HEE26),7) - - -
BRI ARBRER ( FEE2(h), 8) - - -
EREBHTMEYI™E ( MEE2G), 10) - - -
BIBEZWTHE (M 2Kk), 1) - _ _
BHERERERRDRS (M 2m), 12) - - _
DWEFRARBRBA ( MEE2>),9) - - -
GIPGETEN 238,550 19,569 36,204
Hit WA - 6,272 5,216
BEEAE 1,833,400,931 901,949,606 368,972,411
afE
BEREENRE 489,291 - -
BEERARERSZENRE (MEE2m), 12) - - -
B R EOESRE 4,903,050 739,594 366,129
ENRESEE (M 14) 1,939,705 827,047 482,384
RITEX - - -
EBRRNAEZNARERER (HE20c),5) 25,789 - 33
SRMYPEZWAEREE (HEE2(d),6) - - -
FIEZ|BWARBERER (M 2e),7) - - —
RHEMRBRBURELREE (M 2h),8) - — -
EREBHHBREYTE (MEE2(), 10) - - -
BIBRRHE (MEE2K), 1) - - -
DHEZERBEEBE (M 2(),9) - - -
AREEN 21,803,234 13,979,301 3,753,430
ENEAR 1,893,492 759,547 386,766
aEHEE 31,054,561 16,305,489 4,988,742
FEEBSHE 1,802,346,370 885,644,117 363,983,669
=HEEEHE
2023 £ 6 A30 B 1,974,758,426 745,518,257 369,916,516
2022 %6 A30 B 2,200,671,286 803,866,982 382,055,535
2021 #£6 A30 B 3,380,387,794 1,068,648,860 632,779,326

HEB R 1 BBRESEDR,
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FEEHRE

BE2023% 12831 H

MEEREER  HETEA RS
AHREES REES mEE b5 HEEREE
(USD) (EUR) (USD) (USD) (USD)
311,798,319 102,902,997 1,863,484,314 104,016,304 724,601,425
28,741 354,997 70,684,181 4,529,299 323,060
6,700,000 5,165,000 - - 24,700,000
- - - 60,319 632,823
913,669 128,463 791,105 38,490 76,650
359,435 1,614 56,715,601 1,459,979 4,053,136
- - 8,826,086 493,642 839,897
- - 2,457,774 60,951 -
- 629,538 309,577 36,743 73,911
5,574 1,120 108,322 6,474 39,421
319,805,738 109,183,729 2,003,376,960 110,702,201 755,340,323
- - - 86,743 535,835
595,003 123,510 1,889,904 83,495 692,318
394,771 135,246 1,697,615 88,140 612,158
- - 693,932 17,272 1,398
- - 2,483,711 61,575 -
- - 186,076 388,533 4,702,353
328,663 168,052 2,351,389 55,568 637,766
1,318,437 426,808 9,202,627 781,326 7,181,828
318,487,301 108,756,921 1,994,174,333 109,920,875 748,158,495
392,400,894 90,425,882 2,030,363,864 113,092,497 691,768,275
424,348,428 53,789,155 2,453,536,148 115,934,078 716,894,817
623,048,591 224,407,510 4,441,241,305 186,347,498 1,202,482,690

www.franklintempleton.lu
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FEERDE S

E -5
uUsSD

403,549,569
19,550,090

58,887
915,400
613,547

1,782

4,902,335
333,339
5,834,919

418,880,963
412,637,275

412,449,901
564,399,741
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FEERE

BE2023% 12831 H

EXMBE = U 2%
BHENES 2%
(EUR) (EUR)

gE
BEZEHE (MEE20b), 3) 147,021,335 26,109,124
HERITAERL L TANER 41,133 78,406
EHER (HEE4) 3,600,000 900,000
HEREERFE - -
B 5 BN EUE 69,911 22,771
WA ERBFR (B4 ) 84,126 281
RUENEZHWARERERF (M 20c),5) 299 858
SRMYPEZWAERER (HEE2(d),6) - -
FIRRB|BWABRER ( HEE26),7) - -
BRI ARBRER ( FEE2(h), 8) - -
EREBHTMEYI™E ( MEE2G), 10) - -
BIERRNHE (MR 2Kk) , 1) - -
BRHEREREHFRBRS ( i 2m), 12) - —
DWEFRARBRBA ( MEE2>),9) - -
GIPGETEN 476,014 112,503
Hit WA 2,896 936
BEEAE 151,295,714 27,224,879

afE
BEREENRE - -
BEERARERSZENRE (MEE2m), 12) - -
B R EOESRE 214,119 24,935
ENRESEE (M 14) 124,248 21,428
RITEX - -
EBRRNAEZNARERER (HE20c),5) 9,824 8,218
SRMYPEZWAEREE (HEE2(d),6) - -
FIEZ|BWARBERER (M 2e),7) - -
RHEMRBRBURELREE (M 2h),8) — -
FERENHRENTE ( ME 2(), 10) - -
BIBRRHE (MEE2K), 1) - _
DHEZERBEEBE (M 2(),9) - -
AREEN - _
ENEAR 148,336 23,008
aEHEE 496,527 77,589
FEEBSHE 150,799,187 27,147,290

=HEEEHE

2023 £ 6 A30 B 163,554,070 28,435,527
2022 %6 A30 B 144,311,731 93,158,018
2021 #£6 A30 B 199,775,419 96,023,087

HEB R 1 BBRESEDR,

24 REFEEERE HWEBNMBERRMIFIRMBRERN B2 www.franklintempleton.lu



FEEHRE

BE2023% 12831 H

570 L RN oo 3
22 BETSES LIKFHES
(EUR) (USD) (USD)
80,102,312 241,935,093 496,135,496
- - 24,122,240
1,700,000 - -
53,093 176,089 379,111
74,248 376,858 2,653,907
- 788,343 535,779
249,066 30,964 71,686
4,077 298 15,827
82,182,796 243,307,645 523,914,046
- - 11,993,700
43,082 185,187 481,976
65,463 294,335 332,252
263,059 256,483 -
8,017 1,911 98,174
- 2,474,550 8,040
73,118 365,485 487,355
452,739 3,577,951 13,401,497
81,730,057 239,729,694 510,512,549
80,992,904 236,989,884 491,043,122
71,007,079 253,078,398 477,296,908
98,818,392 333,085,180 587,976,883

www.franklintempleton.lu

EIRRIREE SRS
EREFESE -5 B
(USD) (EUR) (USD)
2,863,249,955 1,376,425,692 59,978,034
373,423,174 1,574,509 37,045
- 32,728,024 1,600,000
2,072,883 8,257,017 31,315
40,577,355 1,895,115 37,709
46,112,222 7,928 241
3,421,914 - -
3,471,302 - -
632,769 284,785 29,075
7,122 34,605 10,738
3,332,968,696 1,421,207,675 61,724,157
4,422,856 1,072,524 229,636
1,996,080 1,031,370 50,998
5,057,229 1,185,223 -
6,908,447 - -
3,507,943 - -
338,020 4,012,638 -
3,318,151 1,093,539 47,084
25,548,726 8,395,294 327,718
3,307,419,970 1,412,812,381 61,396,439
3,493,575,517 1,362,948,539 60,858,969
4,024,347,071 972,545,333 58,942,475
6,104,669,852 904,666,591 77,986,365
MBE M MM TR BRIV -0 | REFHFERS
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FEERE

BE2023% 12831 H

SRR ESR
2RES EHES
(USD) (USD)
gE
BEZEHE (MEE20b), 3) 591,194,846 77,471,393
HERITAERL L TNER 65,852 2,876,530
EHER (HEE4) 13,400,000 -
HEREERFE - -
B BN EUE 300,219 745,135
R B RARF (355 ) 516,269 1,749,135
REANEZNARBREF (HE20c),5) - 254,978
SRMYPEZWAERER (HEE2(d),6) - -
FIRRB|BWABRER ( HEE2e),7) - -
BRI ARBRER ( FEE2(h), 8) - -
EREBHTMENI™E ( MEE 2G), 10) - -
BIBEZWNEHE (M 2Kk), 1) - 49,110
BHERERERRDRS (M 2m), 12) - _
DHERARBRBA ( MEE23),9) - -
GIPGETEN 165,264 6,859
Hit WA 2,068 2,623
BEERE 605,644,518 83,155,763
afE
BEREESRE - -
BEERARERSZENMRE (HEE2m), 12) - -
B R EOESRE 472,340 223,045
EARESEE (M 14) 497,789 57,689
RITEX - -
BRRAEZNARERER (HE20c),5) - 13,824
SRMYPEZWAEREE (HEE2(d),6) - -
FIEZB|BWARBERER (M 2e),7) - -
BRI BRBURELREE (M 2h),8) - —
EREBHBREHYTE (MEE2(), 10) - -
BIBERNHE (MR 2Kk), 1) - 49,629
DHEZERBEEEE (M 2(),9) - -
REEN - 2,618
ENEAR 569,454 34,340
aEHEE 1,539,583 381,145
PEEBSE 604,104,935 82,774,618
=HEEEHE
2023 £ 6 A30 H 600,802,071 80,705,779
2022 %6 A30 B 548,136,949 83,039,013
2021 #£6 A30 B 847,214,503 111,196,701
“ES R 1 BRESED.
26 REFFEEERE | MEBNHBERRMEEMEHRRN 2

RpARBERES
uUsD

98,679,642
27,669
4,600,000

423,685
79,640

103,901,314

167,821
84,665

362,598
103,538,716
98,779,704

95,762,804
132,708,301

www.franklintempleton.lu



BE 202312 A31H

LSIRESE IR R (E)
2% 2g HTENES
(USD) (EUR) (USD)
2,150,334,972 6,914,737,592 741,091,339
94,128,228 2,139,757 99,038
- 295,000,000 12,100,000
- - 277,689
1,829,170 162,231 2,066,930
38,313,532 3,458,944 5,622,823
47,740,054 - 365,933
2,721,818 - -
419,631 1,606,217 -
84,506 757 2,702
2,335,571,911 7,217,105,498 761,626,454
- 1,012,480 -
4,568,181 2,147,965 4,556,147
1,397,459 6,003,001 849,594
6,856,072 - 8,873
2,060,812 - -
2,750,524 - -
191,645 3,126,710 -
2,298,735 6,786,064 763,632
20,123,428 19,076,220 6,178,246
2,315,448,483 7,198,029,278 755,448,208
2,458,073,822 6,927,993,611 763,929,924
3,041,706,164 6,401,429,968 680,664,731
5,492,303,432 7,117,471,133 816,458,588

www.franklintempleton.lu
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CENFEESDRE

BZE 2023 F 12 A 31 BLLES

Lt ERERES
(USD) (UsSD)
HIFEE 61,168,580,011 1,721,081,398
ERnERE 164,293,783 -
61,332,873,794 1,721,081,398
A
BF ( BREMBIRR ) (MEE 2(n)) 249,828,645 2,904,953
BRBHEFBBA (BREMBREK) (HE2(n)) 549,099,176 944,463
SRATRIR ( BHRE 2(n)) 5,835,524 40,426
BHMEE (MEE 200), 13) 828,701 27,313
R|EBFIBWA ( HIEE2(n) ) 1,372,579 -
HEWA (HEE2(n)) 10,522,925 -
AU 817,487,550 3,917,155
#A
REEEE, HBRBE (MR 14, 17H19) 406,642,241 12,588,782
TBERBRBRAEE 69,969,871 1,927,623
EEB 117,400 3,355
B (MEE18) 13,870,343 419,831
REH 4,226,612 34,887
#itE 526,249 6,747
ED il B AR B 2,279,044 64,785
SRITFEE 120,649 -
FERBEFNEER 8,338,025 -
HibEA (MEE21) 9,281,999 246,507
BER 515,372,433 15,292,517
BRAMGM (ME20) (9,888,050) (1,026)
BRSE 505,484,383 15,291,491
"EFBA | (XH) 312,003,167 (11,374,336)
BREHECBRERF/ (BER) 37,558,911 2,856,799
BEHAEBZNEERSFRRN/ (BER) (94,838,514) (185,716)
SRPEZNEERFRA / (BA) (16,572,374) -
RRXEBRBZNECERFRA / (B8) 4,013 -
FEIB|BUCEBRFRA/ (BE) 3,820,940 -
BEMIRZHOEBRFRT / (#18) 867,422 -
DWEZMOETRRT / (B8) 42,938 -
FRENZRZNVERRFRRN / (BA) (9,687,420) -
BERZNEBRIRA/ (BE) (7,663,190) -
ERRBRICERFRN/ (BER) 827,997 -
AERZEBRERF/ (BR) (11,015,152) 335,886
HREERFFZE/ (8X) 215,348,738 (8,367,367)
THSBZARERRE /| (#E) FENEH .
®’E 3,686,065,986 250,269,669
EHAEZY 154,152,661 279,420
SRIE RN 3,504,222 -
RREWRIBELY (1,040) -
piESg B ) 2,651,064 -
pebatn Bty (1,353,400) -
BIEERZN 3,655,574 -
BIBERY (9,087,685) -
BHEE 3,412,867 -
EHRRBRS 326,708 -
AEXRS (2,544,993) (85)
BEXRWER (53,264,788) -
EEFERBUEFEESRM/ (R ) FE 4,002,865,914 242,181,637
BARBE)
BITRD 8,891,730,234 119,692,873
BB AR 12 (9,347,044,845) (278,565,671)

BEETE (MEE24)

(649,223)

Xt/ RERA

(455,963,834)
(463,391,158)

(158,872,798)

BARRERBESEELM / (KD ) FE
HERBEE

(919,354,992)
64,416,384,716

(158,872,798)
1,804,390,237

E2RME 1 BBRESED,
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FRANKLIN TEMPLETON INVESTMENT FUNDS

LENFEESDRE

BZE 2023 F 12 A 31 BLLES

RN B SR

298,663,937

298,663,937

8,288,204
227,491

8,515,695

1,722,733
340,002
548
62,261
8,703
5,818
11,050

2,195,012
(243,647)
1,951,365
6,564,330
(5,163,902)
(468,536)

948,481

17,718,168
469,712

19,131,926

22,165,946
(26,734,124)
(20,283)

(4,588,461)
(5,284,457)
(9,872,918)
307,922,945
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FRANKLIN TEMPLETON INVESTMENT FUNDS

CENFEESDRE

BZE 2023 F 12 A 31 BLLES

ZEHRES
(USD)
HEEE 242,806,724
ENRERE -
242,806,724
A
BF ( BREMBIRTR ) (MR 2(n)) 477,399
BREBHREWA (BRENBRA ) (HEE20N)) 144,358
ERITRIE ( BIEE 2(n)) 1,174
BEMEE (MEE200), 13) 17
TIMEHBREWA ( HEEE 2(n) ) -
FERA (MEE 2(n)) -
B 622,948
EH
REEEE, HERBE (14, 178 19) 1,853,768
THRBHRER 327,170
EEE 462
R (MEE18) 55,706
REH 5,964
EitE 4,664
ED Rl % AR B X 9,203
RITFEE -
FEZHEFEEA -
Htb&A (M&EE21) 37,335
FLE 1] 2,294,272
BRGNS (ME20) (1,800)
BASE 2,292,472
BEFRA I (XH) (1,669,524)
BREHECERFRR / (BE) 7,939,476
EHMAEZNCERIRA/ (BB) -
SRBERNCERFRA /| (HE) -
RXEBRBZNEERFRA / (BE) -
MEIBRBUCERFRT /| (HE) -
BHEMIRZHCERFRN / (BE) -
YWEZW|OBEFRAN / (HE) -
FERENZRZNVEBRFRA/ (BE) -
BERZNCEBRIRN/ (BE) -
ERRDRICERFRA / (#HE) -
AEXBEERERTI/ (BE) 67,296
HEMEERFFE/ (BX) 6,337,248
THASBEBZABRRE / (7E) FENES .
®E 5,365,033
EHANERY -
SRBMERY -
RREBWIRENY -
FIL M| -
BB IR -
BERZY -
BIERZHY -
ZHER -
EREBHRS -
AERS 29,922
BARRER -
BERRBEFEEEM/ (R ) FE 11,732,203
B
BITRD 11,012,223
BER D (36,965,370)
BETE (MEFE24) (101)
(25,953,248)
XA/ BEHRF -
BASEERBESEELM (HD ) FHE (25,953,248)
HRFEE 228,585,679

BSRME 1 BRESED,
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FRANKLIN TEMPLETON INVESTMENT FUNDS

LENFEESDRE

BZE 2023 F 12 A 31 BLLES

3 HEE RS
LIEHERS 2 AREES EEAkRES HEES
(USD) (USD) (USD) (USD) (USD)
102,352,839 367,788,422 948,529,566 3,800,287,627 1,334,994,536
102,352,839 367,788,422 948,529,566 3,800,287,627 1,334,994 536
1,460,988 - - 47,597,506 5,206,759
17,893 10,259,243 31,264,810 84,577,532 917,383
3,599 - 16,522 373,270 9,513
4,088 - - 5,768 -
- 183,769 - 7,330,149 -
1,486,568 10,443,012 31,281,332 139,884,225 6,133,655
715,901 1,564,508 5,616,653 31,319,875 10,664,792
131,667 398,414 1,055,985 4,914,854 1,850,708
205 724 1,831 7,575 2,858
21,552 64,791 231,640 1,098,836 367,232
4,364 16,345 19,339 91,113 142,240
6,122 5,805 6,420 6,992 6,454
4,220 14,132 35,932 147,061 56,579
- 9,461 - - -
- 894,881 - - -
18,319 57,582 135,359 556,151 213,236
902,350 3,026,643 7,103,159 38,142,457 13,304,099
- (5) (32) (10,266) (1,298)
902,350 3,026,638 7,103,127 38,132,191 13,302,801
584,218 7,416,374 24,178,205 101,752,034 (7,169,146)
(3,482,807) (4,621,369) (4,576,304) 7,063,300 18,728,078
(362,041) (66,620) (115,360) (5,159,567) 75,027
- - - (6,474,615) -
- - - 3,324,432 -
(2,319) 1,314 165,820 (862,354) (119,120)
(3,262,949) 2,729,699 19,652,361 99,643,230 11,514,839
10,346,842 12,844,791 43,814,282 67,204,036 260,798,181
280,311 205,812 368,998 13,169,769 289,803
- - - 5,297,615 -
- 618,208 - - -
- (156,646) - - -
- - - (8,604,047) -
5,526 3) (5) (2,305,068) 624,469
- - - - (32,224,024)
7,369,730 16,241,861 63,835,636 174,405,535 241,003,268
20,849,478 58,370,519 35,804,808 2,259,778,445 669,782,482
(19,862,736) (86,770,082) (69,309,038) (1,456,506,970) (282,698,534)
(2,463) (424,229) (41,625) 963,964 111,095
984,279 (28,823,792) (33,545,855) 804,235,439 387,195,043
(288,014) (5,262,960) (27,316,169) (157,925,202) (13)
696,265 (34,086,752) (60,862,024) 646,310,237 387,195,030
110,418,834 349,943,531 951,503,178 4,621,003,399 1,963,192,834

www.franklintempleton. lu MBI BBRRNEZRMBRRN—HD | RBHEFERSE 33



FRANKLIN TEMPLETON INVESTMENT FUNDS

CENFEESDRE

BZE 2023 F 12 A 31 BLLES

BXES ZEEREES
(JPY) (USD)
HIFEE 9,064,963,673 896,346,291
ERnERE - -
9,064,963,673 896,346,291
A
BF ( BREMBIRRR ) ( MEE 2(n)) 93,366,119 934,029
BEBHEFBWMA (BREMBREK ) (HE2(n)) - 15,082,892
SRATRIR ( BHRE 2(n) ) - 370,385
BHMEE (MEE 200), 13) 167,842 -
BB RNEWA ( HEEE 2(n)) - -
HEWA (HEE2(n)) - -
AU 93,533,961 16,387,306
#A
REEEE, HBRBE (MR 14, 17 19) 70,906,469 8,225,350
TBERBRBRAEE 13,312,277 891,953
EEH 16,836 2,220
B (MEE18) 2,201,642 117,927
REH 360,548 295,936
#itE 580,612 17,872
ED il B AR B 365,056 4,056
SRITFHEE 574,292 93,641
FERBEFEER - 305,112
HiBA (MHEE21) 1,541,644 422,784
BER 89,859,376 10,376,851
BREM (MEE20) (821,279) (1,004,443)
BRSE 89,038,097 9,372,408
"EFBA | (XH) 4,495,864 7,014,898
BREHECBRIRF/ (BER) 150,974,944 (3,560,380)
EBEHAEZNEERFRRN/ (BER) 62,843,948 (7,161,732)
SRPEZNEBRFRA / (BE) - (1,765,058)
RREBRRZNECERZRA / (B8) - 4,013
FEIB|BUCEBRFRA/ (BE) - 7,518
BEMIRZNEBRFRT / (#18) - (178,845)
DNEZMOEITRRT / (B8) - 42,938
FRENZRZNVERRFRR / (BA) - (6,751,199)
BERZNEEBRIRA/ (BE) - (2,531,396)
EHRRBRICERFRN/ (BER) - -
AERZEBRERF/ (BAR) (6,907,233) (2,686,188)
HREERFFE/ (8X) 211,407,523 (17,565,431)
THEBEBZABRRE / (E) FENES .
RE (54,076,424) 14,111,263
EHAEZY (56,877,847) 4,738,076
SRIE RN - (1,206,802)
RREWRIBELY (1,040)
piESg B - (681,671)
pebatn Bty - (734,276)
BB - 1,145,018
BIEBRRN - 326,927
BHEE - 3,412,867
ERRBRS - -
AERS 30,557 (380,438)
BEARWER - -
BEBERBEFEERM/ (R ) FE 100,483,809 3,164,493
BEXEE)
BT 5,409,232,601 46,976,553
BB R 47 (3,317,082,323) (267,895,670)
BaFE (MFE24) 1,557,975 (1,266,282)
2,093,708,253 (222,185,399)
A4/ BREHRFI - (47,467)
EXSEERBEFEELM / (HY ) FHE 2,093,708,253 (222,232,866)
BERFEE 11,259,155,735 677,277,918

E2RME 1 BBRESED.
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FRANKLIN TEMPLETON INVESTMENT FUNDS

LENFEESDRE

BZE 2023 F 12 A 31 BLLES

ERILKEM EFXEEE
EREHES F-53 S RARERES
(EUR) (USD) (USD) (USD)
540,576,510 514,327,080 277,306,239 319,888,129
540,576,510 514,327,080 277,306,239 319,888,129
4,779,929 4,380,697 1,937,493 3,507,594
178,935 656,366 817,164 130,492
157,699 13,044 6,780 10,313
10,982 109 43,550 -
5,127,545 5,051,116 2,804,987 3,648,399
3,731,561 3,599,661 1,969,902 2,591,521
627,512 622,830 319,886 367,241
1,056 1,025 523 650
115,762 106,058 60,586 75,145
28,804 18,166 5,933 9,127
6,385 6,342 6,177 5,625
20,817 20,624 10,410 12,827
77,774 77,380 40,698 48,678
4,609,671 4,452,086 2,414,115 3,110,814
(10,007) (65) (1,388) -
4,599,664 4,452,021 2,412,727 3,110,814
527,881 599,005 392,260 537,585
(4,311,515) 20,047,948 11,284,566 7,393,074
(242,897) 514,971 (31,348) 803,882
(75,174) 80,929 13,392 143,218
(4,101,705) 21,242,943 11,658,870 8,877,759
25,651,450 18,467,016 5,924,699 3,969,003
(190,426) (577,525) 28,292 165,558
(487) 5,340 (21) 1,788
21,358,832 39,137,774 17,611,840 13,014,108
16,200,706 65,680,896 6,916,509 68,225,903
(50,788,816) (83,947,145) (37,797,836) (110,634,123)
(66,776) (134,514) (24,284) (36,148)
(34,654,886) (18,400,763) (30,905,611) (42,444,368)
(197,146) (187,866) - (24,632)
(34,852,032) (18,588,629) (30,905,611) (42,469,000)
527,083,310 534,876,225 264,012,468 290,433,237
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FRANKLIN TEMPLETON INVESTMENT FUNDS

CENFEESDRE

BZE 2023 F 12 A 31 BLLES

HiBEE
ERRERE

A

BF ( BREMBIRTR ) (MR 2(n))
BEFHFALSWA (BRENHR )
SRITRE (HEE 2(n))
BHEE (M 20), 13)
TIMEHBREWA ( HEEE 2(n) )
FERA (MEE 2(n))

A

- {z:)

REEES, HERKBE (M 14. 178 19)
THRRREREE

5

BB (M 18)

REE

BB

ED Rl % AR B X

RITFHEE

FEZHEFEEA

HibEA (ME21)

BER

BRMEM (HE20)

BERFHE

BWEBWA | (ZH)
REHECEBRIRN/ (BE)
EHMAEZNCERIRA/ (BB)
SRBERNCERFRA /| (HE)
RXEBRBZNEERFRA / (BE)
MEIBRBUCERFRT /| (HE)
BHEMIRZHCERFRN / (BE)
YWEZW|OBEFRAN / (HE)
ERENSBRIZYWCER SRR/ (BR)
BERZNCEBRIRN/ (BE)
ERRDRICERFRA / (#HE)
AEXBEERERTI/ (BE)
HMERRSFE /| (8%)

THSEZREBREBE/ (FE) FENED .
B&
BRI EZK
SRBERY
RN EMERIRRN
Bk g
BB TIREN
BEEZN
EERRZN
ZER
ERRBRS
NERZ
BARRER
EEGRBESEERM/ (HY) B
BARE
BATRRAD
B I A 42
RS2 (BIEE 24 )

( BRE 2(n))

XY 1 RERF
BARBRRBEIEEEM/ (WD) F8
BREEE

BSRME 1 BRESED,
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LENFEESDRE

BZE 2023 F 12 A 31 BLLES

FRANKLIN TEMPLETON INVESTMENT FUNDS

XEHEES
(USD)

6,419,577,901

6,419,577,901

10,040,211
1,036,960
175,222
150,444

11,402,837

43,047,948
7,106,215
11,900
1,399,560
111,784
8,935
233,661

885,717

52,805,720
(879,587)

51,926,133
(40,523,296)
491,545,696

(220,196)

(929,828)

449,872,376

208,490,825
12,622,877

(445)

670,985,633

667,903,152
(1,131,024,608)
(1,926)

ESGL L

BRREES REES s XEHFES
(USD) (USD) (USD) (USD)
451,978,146 9,434,970,262 480,563,573 739,462,759
451,978,146 9,434,970,262 480,563,573 739,462,759
148,445 12,550,517 - -
11,151,318 5,043,943 16,425,653 14,463,324
655,619 265,790 59,331 36,572
- 92,128 - -
837,752 - - -
18,135 - - 15,562
12,811,269 17,952,378 16,484,984 14,515,458
2,996,308 65,258,764 1,760,940 3,318,701
534,304 10,574,725 392,875 855,643
879 17,457 1,053 1,385
113,442 2,096,637 33,590 171,079
7,544 187,705 9,255 12,311
6,219 8,705 4,661 5,886
17,220 341,596 20,642 27,106
68,964 1,293,838 79,272 103,613
3,744,880 79,779,427 2,302,288 4,495,724
(411,697) (1,351,510) (967,634) (116,283)
3,333,183 78,427,917 1,334,654 4,379,441
9,478,086 (60,475,539) 15,150,330 10,136,017
(4,949,647) (56,449,408) - (1,117,566)
(1,074,768) (920,493) - (677,889)

(218,285 - - (1,493,931
654,209 - - -
(1,993,818) - - -
827,997 - - -
(528,932) (1,220,171) 31,678 (957)
2,194,842 (119,065,611) 15,182,008 6,845,674
15,548,483 1,153,111,154 (108,590) 9,369,708
969,989 7,569,061 - 1,878,029
(595,310) - - 1,836,031
254,650 - - -
(232,074) - - -
1,935,344 - - -
326,708 - - -
(109,082) 51,295 - 23
(2,209) - _ _
20,291,341 1,041,665,899 15,075,418 19,929,465
67,495,333 1,348,022,559 599,172,955 176,552,793
(61,766,494) (1,529,293,742) (379,825,766) (130,314,834)
(71,965) (108) 1,653,612 308,233
5,656,874 (181,271,291) 221,000,801 46,546,192
(6,613,396) - (3,494,088) (7,724,478)
(956,522) (181,271,291) 217,506,713 38,821,714
471,312,965 10,295,364,870 713,145,704 798,213,938

(463,123,382)
(234,005)
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CENFEESDRE

BZE 2023 F 12 A 31 BLLES

HiBEE
ERRERE

A

BF ( BREMBIRTR ) (MR 2(n))
BEEBHEANSWA (BRENBRIN )
SRATHIE. ( BHEE 2(n) )
BEMEE (MEE 200), 13)
TIMBLFRESWA ( HEE 2(n) )
FEWRA (MEE 2(n))

( BRE 2(n))

AEA
A
REEER, HERBY (M4, 177 19)
FRRBEREE

EEH

MR (HE 18)

RER

ity

BRI AR %

BEF@R

ETS Y Lt 1

HABA (M 21)

BER
BREM (HE20)

BRFE

BRESBA T (XH)
REHECERFRF / (BA)
BRAEZNCERSRT/ (BR)
SRAEZNECERFRR / (BR)
RXERTBRIZNECERFER / (B8E)
MEZMIHCERFRF / (BR)
BBHRZNCERFRF / (BE)
ZHNEZECERFRF / (BR)
FRENBRIVEERFRF/ (BH)
BERZNEERSRN / (BHE)
BERRBRZCERIRF/ (BR)
AEXZOEEFRT / (#HE)

HEEEREFE/ (#BX)

THSEZRBRRE/ (F7E) FENED .
B&
BRI EZK
ERPERN
RN EMEIRRN
Bk gt
BB TIREN
BEEZN
EERRZN
ZWER
RRRSRS
NERS

BARRER

EEGRBESEERM/ (HY) B
BARE

BT

FE I A 42

RS2 (BIEE 24 )

XY 1 RERF

BARBRRBEIEEEM / (WD) FE
BRBEE

ESRNE 1 BRESED,

38 REFTFFERES  WENHBERRMERMBERERN —H2

DHERES DHERES
(USD) (USD)
124,003,568 1,974,758,426
124,003,568 1,074,758,426
- 11,115,637

2,294,906 346,588
38,128 24,376
2,333,034 11,486,601
627,682 16,383,290
143,601 2,134,802

235 3,673

27,002 417,901
16,190 153,581
6,606 8,181

5,166 73,436
20,706 281,435
847,188 19,456,299
(219) -
846,969 19,456,299
1,486,065 (7,969,698)
(3,412,146) (54,949,712)
(3,126,710) (81,708)
(72,079) (158,996)
(5,124,870) (63,160,114)
3,998,775 29,535,676
3,546,188 438,651
16,770 281,840
69,448 (7,809,052)
2,506,311 (40,712,999)
2,366,329 69,629,337
(20,168,691) (201,213,509)
(102,057) (6,125)
(17,904,419) (131,590,297)
(674,238) (108,760)
(18,578,657) (131,699,057)
107,931,222 1,802,346,370
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FRANKLIN TEMPLETON INVESTMENT FUNDS

LENFEESDRE

BZE 2023 F 12 A 31 BLLES

) U e S i 9 [ 3R [ TE UK FE S A U
S SHEMNERES KAEES RERES HES HES HEERES
(USD) (USD) (USD) (EUR) (USD) (USD) (USD)
745,518,257 369,916,516 392,400,894 90,425,882 2,030,363,864 113,002,497 691,768,275
745,518,257 369,916,516 392,400,894 90,425,882 2,030,363,864 113,092,497 691,768,275
11,772,556 6,381,568 3,079,125 1,867,572 - 989,280 11,357,728
976,349 412,209 290,237 30,059 81,510,444 1,954,625 902,554
2,774 1,699 221 24,576 164,215 3,681 6,950
11,425 13,874 15,085 162 - 212 6,858
12,763,104 6,809,350 3,384,668 1,922,369 81,674,659 2,947,798 12,274,090
5,845,401 3,873,092 3,470,297 965,891 14,003,629 823,709 4,822,384
944,395 462,121 448,231 145,326 2,171,553 134,367 817,135
1,522 710 732 178 3,905 214 1,360
150,394 91,521 70,376 24,338 459,765 24,318 129,918
113,240 42,087 39,371 59,512 552,494 17,774 82,892
5,658 5,635 5,921 8,925 7,820 5,860 6,311
30,256 13,894 14,137 4,736 76,870 4,405 26,502
123,630 63,739 59,557 15,068 295,317 19,391 112,381
7,214,496 4,552,799 4,108,622 1,223,974 17,571,353 1,030,038 5,998,883
(40,267) - (17,054) (5,604) (111,319) (25,544) (196,541)
7,174,229 4,552,799 4,001,568 1,218,370 17,460,034 1,004,494 5,802,342
5,588,875 2,256,551 (706,900) 703,999 64,214,625 1,943,304 6,471,748
(985,410) (16,000,726) (37,030,188) 9,022,472 (102,252,677) (1,095,280) 945,071
(6,104) (31,358) - - (1,430,112) 16,761 (572,235)
- - - - (1,277,961) (31,689) -
(233,114) 266,911 13,531 (4,609) 2,170,778 25,307 30,852
4,364,247 (13,508,622) (37,723,557) 9,721,862 (38,575,347) 858,403 6,875,436
55,104,368 16,587,818 (18,558,750) 12,416,309 167,367,314 3,825,676 21,646,781
5,854 31,333 - - (5,893,636) 7,817 646,515
- - - - (1,219,513) (30,232) -
193,668 50,232 1,431 16,026 (661,875) (14,601) 52,536
(4,228,472) (531,127) - - 171,954 (56,516) (889,699)
55,439,665 2,629,634 (56,280,876) 22,154,197 121,188,897 4,590,547 28,331,569
209,556,429 21,379,731 34,578,561 14,685,479 106,133,070 5,540,360 98,048,665
(124,484,157) (29,893 ,457) (52,197,065) (12,395,309) (193,233 ,581) (11,468,174) (66,461,108)
610,203 (48,755) (14,213) 18,677 (246,344) (57,407) 91,296
85,682,475 (8,562,481) (17,632,717) 2,308,847 (87,346,855) (5,985,221) 31,678,853
(996,280) - - (6,132,005) (70,031,573) (1,776,948) (3,620,202)
84,686,195 (8,562,481) (17,632,717) (3,823,158) (157,378,428) (7,762,169) 28,058,651
885,644,117 363,983,669 318,487,301 108,756,921 1,994,174,333 109,920,875 748,158,495
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CENFEESDRE

BZE 2023 F 12 A 31 BLLES

HFEE

MEERPEERE
-5

(USD)

ON

BRA ( BREMBR ) (M 2(n))
BEERHFBMA (BRENHRK )
SRITRIS ( M 2(n))

BHMEE (ME200), 13)
R|BRIFRSWA ( BEE 2(n) )
HIEWA (ME 2(n))

( BEE 2(n))

412,637,275

HBIRA

&M

REEEE, HBRBE (MR 14, 17 19)
THRREEREE
EEE

B (MEE18)
REH

BB

ED Rl % R B 52
SRITFEE
FERBEFEER
HiBA (MEE21)

412,637,275

6,323,517
339,725
11,760
6,436

aEA
BREM (HE20)

6,681,438

2,847,397
434,210
788
63,768
69,183
5,623
16,092

70,893

HRASH

RESBA | (XH)
RAHECERFRF / (BE)
ERNAEZNCERFRF / (BE)
SRMEZNECERIRR / (B8R)
RREBRB|INBERFRF / (BE)
MERMIYNECERFER / (BR)
BEHTRZNCERFRT/ (BE)
ZHEFRCERFRA | (BE)
FRENSRIZNEBRIRF/ (BA)
BERZNEERIRA / (BE)
ERRBXZCERFRF/ (BA)
NERSEERTFRF / (BHE)

3,507,954
(95)

HEMEERSF/ (#8%)

THRRAREREE / (7E) FENED .
B&
RS EZ
ERAERN
RXERIRZN
R IIRZH
REMTIRIZY
BERERN
BREEZN
ZHEE
ERRBRS
NERS

ERRER

3,507,859
3,173,579
155,034
(604)

(108,797)

EEGRBESEERN/ (HY ) FHE
BAREE

BITRAAS

FEE AR 17

BEETE (MEE24)

3,219,212

20,586,982
787

72,759
(1,681,999)

X3/ RERA

22,197,741

30,070,935
(45,170,994)
(127,584)

BARBERBESEELM / (KD ) FE
HERBEE

(15,227,643)
(726,410)

E2RME 1 BBEESED,
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FRANKLIN TEMPLETON INVESTMENT FUNDS

LENFEESDRE

BZE 2023 F 12 A 31 BLLES

BUMAR R 2 EXisp R B
BHEHNES F-53 ¥5S BETSES LIRTHES LIREHES
(EUR) (EUR) (EUR) (USD) (USD) usD
163,554,070 28,435,527 80,992,904 236,989,884 491,043,122 3,493,575,517
163,554,070 28,435,527 80,992,904 236,989,884 491,043,122 3,493,575,517
618,802 125,470 614,852 3,763,296 3,499,887 -
91,240 16,102 68,542 17,842 3,976,121 79,706,421
10,415 962 1,198 - 236,145 695,339
3,284 1,193 30,933 7,678 1,114 -
- - - - - 1,262,123
723,741 143,727 715,525 3,788,816 7,713,267 81,663,883
1,174,503 213,212 589,734 2,303,757 3,149,872 17,527,992
190,354 35,212 101,627 311,928 623,887 3,711,529
299 59 163 459 932 6,852
36,379 5,670 18,986 53,840 124,528 773,850
7,043 646 5,131 137,090 40,223 472,481
5,095 5,078 5,070 5,250 5,233 9,699
6,101 1,296 3,485 9,512 18,227 131,783
- - - 9,631 - -
- - - - - 4,866,491
24,137 6,059 13,747 37,102 70,994 525,681
1,443,911 267,232 737,943 2,868,569 4,033,896 28,026,358
(6,886) (5,611) (64) (2) (13,789) (179)
1,437,025 261,621 737,879 2,868,567 4,020,107 28,026,179
(713,284) (117,894) (22,354) 920,249 3,693,160 53,637,704
1,156,150 1,611,402 995,906 2,687,965 (4,632,603) (64,894,462)
523 93,469 2,839 (318,154) (92,662) (29,830,128)
- - - - - (654,089)
- - - - - (1,804,963)
235 6,555 (288) (21,352) 13,553 (5,966,685)
443,624 1,593,532 976,103 3,268,708 (1,018,552) (49,512,623)
1,814,576 (256,608) 470,097 11,742,373 27,638,674 101,895,641
(3,068) (9,725) (2,793) 322,327 285,644 45,603,292
- - - - - 6,229,113
- - - - - (1,722,411)
(54) (17) (1,430) (205,460) (20,821) 314,045
- - — 79,431 43,708 833,557
2,255,078 1,327,182 1,441,977 15,207,379 26,928,653 103,640,614
6,802,998 2,295,125 8,676,577 12,729,675 28,909,023 118,868,167
(21,652,081) (4,732,243) (9,375,292) (25,081,223) (33,807,451) (359,322,779)
529 (305) (6,068) (30,708) (958) (1,360,938)
(14,848,554) (2,437,423) (704,783) (12,382,256) (4,899,386) (241,815,550)
(161,407) (177,996) (41 (85,313) (2,559,840) (47,980,611)
(15,009,961) (2,615,419) (704,824) (12,467,569) (7,459,226) (289,796,161)
150,799,187 27,147,290 81,730,057 239,729,694 510,512,549 3,307,419,970
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FRANKLIN TEMPLETON INVESTMENT FUNDS

CENFEESDRE

BZE 2023 F 12 A 31 BLLES

LIRFRBEES LIRRRINBES 2IRES
(EUR) (USD) (USD)
HREE 1,362,948,539 60,858,969 600,802,071
ERnERE - _ _
1,362,948,539 60,858,969 600,802,071
KA
BEF ( BREMBIRR ) (ME 2(n)) 8,212,914 515,330 2,877,199
BRBHEFSWA (BREMBREK ) (HE2(n)) 1,833,273 77,666 514,490
SRATRIR ( BHRE 2(n)) 53,727 1,100 3,253
FHEE (MEE20), 13) - - 1,522
/BB RBWA ( HEE 2(n) ) - - -
HEWA (HEE 2(n)) - — -
AU 10,099,914 594,096 3,396,464
#A
REEEE, HBRBE (MR 14, 17H19) 8,423,336 447,046 4,389,068
THRBBERER 1,545,601 77,185 688,986
EEE 2,536 116 1,124
R (MEE18) 286,877 15,239 148,346
REH 62,880 1,882 21,149
#EitE 5,390 4,201 4,974
ED il B AR B 49,893 2,390 21,939
BITFEE - - -
FEZBEFNEER - - -
Ht®A (M&E21) 192,018 10,995 85,515
BER 10,568,531 559,054 5,361,101
BRAMGM (ME20) (302,878) (62,182) (3,620)
BRHSHE 10,265,653 496,872 5,357,481
RESBA | (XH) (165,739) 97,224 (1,961,017)
BREHECERFRR / (BER) 29,705,292 248,549 (16,498,624)
BEHAEZNEERFRRN/ (BER) 696,685 (595) -
SRMEZNERRFRA / (BA) - - -
RRXREBRBZHNECEBRZRTA / (B8) - - -
FEIB|BUCEBRFRA/ (BE) - - -
BEMRZNERRFRT / (#18) - - -
DWEZMOEITRRT / (B8E) - - -
FERENZRZNVERRFRR / (BA) - - -
BERZNEEBRIRA (BE) - - -
EHRRBRZICERFRN/ (BER) - - -
AERZEBRERF/ (BER) (323,407) 40,410 63,353
HREERFFZE/ (8X) 29,912,831 385,588 (18,396,288)
THEBEBLABRRE / (E) FENES .
RE (2,039,646) 1,285,596 47,591,400
EENERKN (625,889) 807 -
SRIE RN - - -
RREWRIBEL - - -
FlIH 222K - - -
pebatn Bty - - -
BIERRN - - -
BIZRRN - - -
BHEE - - -
EHRRBRS - - -
AERS 64,021 594 5,502
BEARRBR (3,083,244) — —
EEGRBESEERN/ (HY ) FHE 24,228,073 1,672,585 29,200,614
BEXEE)
BITRAD 208,077,238 4,536,890 13,062,127
BB R 47 (179,337,445) (5,217,908) (38,909,138)
BT (MFE24) 26,923 (317) (4,200)
28,766,716 (681,333) (25,851,211)
A4/ BEHRF (3,130,947) (453,782) (46,539)
BEASBERBESEREEM/ (FHY ) FHE 25,635,769 (1,135,115) (25,897,750)
MERFEE 1,412,812,381 61,396,439 604,104,935

E2RME 1 BBRESED.
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FRANKLIN TEMPLETON INVESTMENT FUNDS

LENFEESDRE

BZE 2023 F 12 A 31 BLLES

2IRERESRES
22 fpRPERS LIREHEGHMES RE (Ex) &2
(USD) (USD) (USD) (EUR)
80,705,779 98,779,704 2,458,073,822 6,927,993,611
80,705,779 98,779,704 2,458,073,822 6,927,993,611
35,832 590,547 - 38,875,128
2,952,402 130,885 73,927,258 6,818,211
- 1,590 778,787 142,152
225 650 - 99,076
- - 365,769 -
2,988,459 723,672 75,071,814 45,934,567
560,736 734,144 12,523,788 52,048,283
94,494 118,405 2,654,216 8,073,275
154 187 4,699 13,387
20,072 25,061 537,869 1,759,044
5,362 3,471 457,673 249,009
4,938 3,673 9,548 6,936
3,192 3,799 92,738 258,182
2,661 - - -
- - 1,375,718 -
13,537 15,934 347,028 980,795
705,146 904,674 18,003,277 63,388,911
(46) - (11,461) -
705,100 904,674 17,991,816 63,388,911
2,283,359 (181,002) 57,079,998 (17,454,344)
(863,753) 1,492,556 (25,440,845) (43,752,204)
937,345 - (40,081,919) (1,113)
(25,535) - (1,415,252) -
13,584 (12,913) (1,273,977) 779,259
2,345,000 1,298,641 (11,131,995) (60,428,402)
3,330,280 4,551,353 65,824,226 457,373,262
(522,426) - 51,578,039 -
- - 901,688 -
(24,367) - (1,350,517) -
(7,742) 20,764 (722,900) (21,982)
5,512 (14,481) 178,203 (3,243,882)
5,126,257 5,856,277 105,276,744 393,678,996
12,007,371 5,149,915 72,376,271 50,266,225
(12,939,282) (6,246,598) (275,804,096) (173,907,518
(661) (582) (1,706,358) (695)
(932,572) (1,097,265) (205,134,183) (123,641,988)
(2,124,846) - (42,767,900) (1,341)
(3,057,418) (1,097,265) (247,902,083) (123,643,329)
82,774,618 103,538,716 2,315,448,483 7,198,029,278
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FRANKLIN TEMPLETON INVESTMENT FUNDS

CENFEESDRE

BZE 2023 F 12 A 31 BLLES

HTENES
(USD)
HMEEE 763,929,924
ENRERE _
763,929,924
ON
BRI ( BREMBIRTR ) ( MEE2(n)) 17,494,200
BRBHANEWA (BRENBRA ) (HEE20N)) 492,252
SRITRIE ( BHEE 2(n)) 7,670
BHEE (M 200), 13) -
RIMEHFRNEWA ( HHEE 2(n)) -
HIEWRA (MR 2(n)) -
B 17,994,122
-3
REETEE, HERKE (14, 17719) 6,504,597
THRBRBRES 875,576
EEE 1,355
BB (M 18) 169,040
REH 107,679
EitE 5,202
ED 7l % 4 R B 52 26,927
SRITFEE -
FEZIFANEEA -
HtEA (ME21) 103,154
BER 7,793,530
BHAEMS (MEE20) (13,539)
BASE 7,779,991
BWEBBA | (ZH) 10,214,131
BREHECERFRR / (BE) 8,411,956
ERHAEZNCERIRA/ (BB) (660,212)
SRPEZNEBERFRA/ (BE) -
RXEBTRBNECERFRA / (BB) -
MEIBRBUCERFRF /| (HE) -
BHEMTRZYWECERFRRN | (BER) -
BHEFECOERFRA /| (BE) -
ERENSBRIZNWCER SRR/ (BAR) -
BEEZNECERIRA/ (BB) -
ERRHXSCERIRA/ (BE) -
NERZEBRFRA/ (FE) 181,998
HEEERFFE/ (BX) 18,147,873
THSBABREE / (7E) FENED .
®& 44,815,126
EHAEZY 373,836
SRBERY -
TR EREIREHN -
FERH]EH -
Fobat g by -
BIERZY -
BN -
BREE -
EREBHRS -
AERS (173,636)
BEARRER -
BEEREBEEEREM (Y ) FE 63,163,199
BAEE)
BITRG 91,036,254
BE AR 12 (131,610,959)
BERTE (MEE24) (600,093)

X/ REHBRA

(41,174,798)
(30,470,117)

BARBRBRRBEFEREM / (WD) FE
BRBEE

(71,644,915)
755,448,208

ESRME 1 BRBESED.
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et E#

ERMEMES - USD

A (acc) CHF-H1 (BB )
A (acc) EUR-H1 ( B )
A (acc) HKD

A (acc) SGD

A (acc) USD

C (acc) USD

F (acc) USD

| (acc) EUR-H1 ( BB )
| (acc) USD

N (acc) PLN-H1 (3B )
N (acc) USD

W (acc) USD

Z (acc) GBP

Z (acc) USD

www.franklintempleton.lu

RERALL=E BE
2023 £ 2023 §F

12A 31 H 12A 31H
B RHKEE 25 ERITRE

118,457.109
1,064,814.716
2,126,322.127
2,631,205.829

36,750,330.912

266,387.781
2,301,503.585

426,124.652
1,763,620.579

953,116.333
3,542,191.737
1,362,100.020

83,511.106
92,638.858

FRANKLIN TEMPLETON INVESTMENT FUNDS

BE

2023 §f

12A 31H
BREEEEE

8= B=E

2023 £ 2022 §F

6 A 30H 6 H30H
BRREEEEE BREEEEE

REEEEERE




FRANKLIN TEMPLETON INVESTMENT FUNDS

et E#

BEMIEIRESMEHES - EUR
A (acc) EUR

A (Mdis) EUR

A (Mdis) USD

A (Mdis) USD-H1 ( &k )

A (Ydis) EUR

| (acc) EUR

I (Ydis) EUR

N (acc) EUR

W (acc) EUR

REELEERS

BERL=
2023 £
128 31 H

2 RHiEE 25

1.34%
1.34%
1.34%
1.34%
1.34%
0.79%
0.77%
1.94%
0.81%

B=E

2023 §F
12A 31H
ERITRE

1,625,141.873
23,589,303.097
1,386,427.251
325,670.300
4,149,183.132
3,018,679.025
26,000.000
2,607,366.089
203,667.949

BE 8= B=E
2023 £ 2023 £ 2022

12A 31H 6 A30H 6 H30H

=1

EEEE BRIEERE SRIFEZERE
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FRANKLIN TEMPLETON INVESTMENT FUNDS

et E#

RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F

12A 31 H 12A 31H 12A 31H 6 A 30H 6 H30H
2 RHKiEE 25 ERITRE BSRISEEE SRIZEEEE SRIEEEE

HEMHRESE - USD

A (acc) EUR 1.89% 2,951,923.529
A (acc) USD 1.89% 1,650,048.241
| (acc) EUR 1.00% 21,257.857
| (acc) USD 0.97% 84,121.225
N (acc) EUR 2.63% 2,007,456.824
N (acc) USD 2.64% 1,164,589.739
W (acc) GBP 1.00% 5,056.762
W (acc) USD 1.00% 10,307.649
Z (acc) USD 1.27% 143,711.617
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FRANKLIN TEMPLETON INVESTMENT FUNDS

wErER
B 0z #z e 0z
2023 §F 2023 §F 2023 §f 2023 §F 2022 §F
12A 31H 12A31H 12A31H 6 H30H 6 A30H
(SEMHE25) ERTRE SRIAEEE SKSEEEE SKSAEEE

LIREFHERES - USD
A (acc) EUR-H1 ( B )
A (acc) USD

A (Qdis) USD

A (Ydis) EUR-H1 ( B )
C (Qdis) USD

| (acc) USD

N (acc) EUR-H1 ( k& )
N (acc) USD

W (acc) USD

W (Qdis) USD

Z (acc) USD

1.88%
1.88%
1.88%
1.88%
2.46%
0.99%
2.62%
2.63%
1.08%
1.08%
1.35%

923,594.921
2,862,698.028
1,185,304.952

112,515.671

605,355.945
1,666,236.163

104,393.317

927,394.944

254,301.557

56,608.420
12,296.576

14.38
13.10

8.91
10.63

8.36
15.36
12.95
11.44
11.43
10.27
12.13

13.45
12.12

8.37
10.26

7.89
14.15
12.17
10.63
10.53

9.63
11.18

14.80
12.72

9.08
11.62

8.60
14.72
13.49
11.24
10.96
10.35
11.68
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FRANKLIN TEMPLETON INVESTMENT FUNDS

HEtER
B 0z #z e 0z
2023 §F 2023 §F 2023 §f 2023 §F 2022 §F
12A 31H 12A31H 12A31H 6 A30H 6 A30H
(SEMHE25) ERTRE SRIAEEE SKSEEEE SKSAEEE

REEHEFES - USD

A (acc) CHF-H1 ( Bk ) 1.40% 69,711.476
A (acc) EUR-H1 (&B ) 1.38% 359,693.225
A (acc) USD 1.38%  5,204,721.661
A (Mdis) USD 1.38%  9,560,620.476
C (Mdis) USD 2.16% 218,830.215
I (acc) CHF-H1 (&8 ) 0.81% 2,811.980
(acc) EUR-H1 ( Bk ) 0.83%  2,800,868.111
(acc) USD 0.83%  2,362,945.321
| (Mdis) USD 0.83%  3,107,445.608
I (Ydis) EUR-H1 ( B8 ) 0.81% 49,736.459
N (acc) EUR-H1 ( 8 ) 2.08% 38,936.540
N (acc) PLN-H1 ( &8 2.08%  2,545,400.380
N (acc) USD 2.08% 925,136.929
W (acc) CHF-H1 (&8 ) 0.86% 2,856.343
W (acc) USD 0.88% 341,144.468
W (Mdis) USD 0.88%  1,819,249.080
Y (acc) USD 0.07% 196,014.770
Y (Ydis) EUR-H1 ( &8 ) 0.06% 599,578.725
AFEES - USD
A (acc) EUR 1.52% 391,085.381
A (acc) USD 152%  2,640,701.752
A (Mdis) AUD-H1 ( BB ) 1.52% 633,030.609
A (Mdis) SGD-H1 ( 3Bk ) 152%  2,026,948.771
A (Mdis) USD 1.52% 151,325,977.475
B (Mdis) USD 1.87% 18,798.482
C (acc) USD 2.19% 400,141.718
F (Mdis) USD 2.20% 108.225
I (acc) EUR-H1 (BB ) 0.87% 2,565.924
I (acc) USD 0.87% 939,070.582
| (Mdis) USD 0.88%  1,395,698.100
N (acc) EUR 2.12% 395,184.515
N (acc) USD 2.12% 816,330.167
N (Mdis) USD 2.11%  1,268,919.775
W (acc) USD 0.92% 84,419.142
W (Mdis) USD 0.92% 451,463.491
Y (Mdis) USD 0.05% 242,728.680
Z (Mdis) USD 1.11% 97,453.161
BERAKEES -USD
A (acc) EUR 1.67% 20,469.262
A (acc) USD 1.67%  10,558,009.751
A (Mdirc) RMB-H1 ( 3Btk ) 1.67%  54,847,530.789
A (Mdis) AUD-H1 ( 3B ) 1.67%  25,578,193.888
A (Mdis) CHF-H1 ( k& ) - 1.68% 52,741.873
A (Mdis) EUR-H1 ( i#8 ) 1.67%  18,528,660.264
A (Mdis) GBP-H1 ( 8 )" 1.67% 2,042.066
A (Mdis) HKD 1.67% 308,529,334.092
A (Mdis) JPY-H1 ( Bk )" 1.68%  4,638,098.090
A (Mdis) SGD-H1 ( 3Bk ) 1.68%  26,760,521.428
A (Mdis) USD 1.67% 247,926,249.486
A(Mdis) ZAR-H1 (B8 ) 167%  1,010,842.236
A (Qdis) PLN-H1 ( Bk ) 1.68% 71,919.254
B (Mdis) USD 1.89% 886.056
C (acc) USD 2.25%  2,184,776.518
C (Mdis) USD 2.25%  5940,137.315
F (Mdis) USD 2.67% 89,966,397.597
G (acc) EUR 2.28% 6,197.432
I (acc) EUR 0.86% 121,980.486
I (acc) USD 0.87%  1,980,596.895
50 REFTEFERSE

9.49
9.24
16.73
10.50
8.68
9.65
11.78
17.76
9.52
8.33
9.08
10.45
10.91
9.64
10.52
10.07
10.55
9.67

12.81
21.71
7.33
6.30
5.23
4.70
26.57
8.16
13.75
23.68
8.68
12.35
21.61
6.93
12.10
8.78
8.88
7.98

12.60
13.36
8.26
7.33
10.07
6.62
10.64
8.88
1,001.19
6.70
9.84
106.79
100.88
8.47
28.69
12.04
7.97
11.32
15.40
27.65

9.22
8.88
15.93
10.27
8.52
9.35
11.29
16.86
9.29
8.43
8.75
9.94
10.42
9.34
9.99
9.83
9.97
9.74

12.10
20.27
7.13
6.14
5.05
4.55
24.90
7.91
12.92
22.04
8.36
11.70
20.24
6.72
11.27
8.46
8.51
7.70

12.31
12.89
8.42
7.44

6.73
8.97

6.81
9.90
106.08
101.13
8.54
27177
12.16
8.06
11.09
14.98
26.59

9.51
9.08
15.73
10.71
8.96
9.60
11.48
16.56
9.63
8.97
9.00
9.71
10.37
9.60
9.82
10.20

10.33

11.54
18.56
7.09
6.05
4.92
4.47
22.95
7.76
12.15
20.05
8.09
11.23
18.64
6.58
10.26
8.19
8.17
7.47

12.08
12.16
8.87
7.76

7.12
9.17

7.04
10.10
105.90

8.81
26.34
12.47

8.31
10.94
14.61
24.87

www.franklintempleton.lu



FRANKLIN TEMPLETON INVESTMENT FUNDS

=13 NN
et E#
RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F
12A 31 H 12A 31H 12A 31H 6 A30H 6 H30H
(B RMEE25) ERITRE BSRFEEEE SRIEEEE SREIEEEE
BEAKEES -USD (|)
| (Ydis) EUR-H1 ( &8 ) 0.86% 26,489.047 7.46 7.80 8.05
N (acc) EUR-H1 ( BB ) 2.17% 339,299.314 10.42 10.18 10.01
N (acc) PLN-H1 ( RS ) 2.17% 782,177.057 10.64 10.25 -
N (acc) USD 217% 5,071,012.812 26.83 25.96 24.60
N (Mdis) EUR 217% 444,031.515 8.39 8.57 9.14
N (Mdis) EUR-H1 ( &8 ) 217%  4,990,381.820 6.34 6.46 6.86
N (Mdis) USD 217% 2,177,793.374 7.36 7.43 7.62
W (acc) USD 0.92% 1,285,543.575 13.38 12.87 12.04
W (Mdis) USD 0.93% 2,569,841.834 9.05 9.08 9.19
Y (Mdis) JPY 0.05% 1,940,000.894 987.71 1,001.50 -
Z (acc) USD 1.17% 636,899.014 20.67 19.91 18.68
Z (Mdis) USD 1.17% 1,387,814.536 9.28 9.32 9.46
ENEES - USD
A (acc) EUR 1.83% 5,069,333.214 66.92 58.84 51.38
A (acc) EUR-H1 ( 8 ) 1.83% 718,294.285 15.75 13.82 11.96
A (acc) HKD 1.83% 216,148.015 28.22 24.61 20.67
A (acc) SEK 1.83% 4,755,305.512 37.69 35.05 27.88
A (acc) SGD 1.84% 3,538,546.516 21.92 19.52 16.82
A (acc) USD 1.83% 10,623,728.637 61.09 53.09 44.52
A (Ydis) EUR 1.83% 367,815.214 98.69 86.78 75.78
A (Ydis) GBP 1.83% 84,542.743 85.44 74.54 65.22
AS (acc) SGD 1.73% 578,093.924 18.48 16.45 14.16
B (acc) USD® - - - 42.63 35.86
C (acc) USD 2.41% 80,013.325 54.94 47.89 40.39
I (acc) EUR 0.97% 648,111.292 78.55 68.77 59.54
| (acc) USD 0.98% 6,213,159.067 71.78 62.12 51.65
I (Ydis) EUR 1.04% 21,043.000 76.61 67.11 58.18
N (acc) EUR 2.58% 1,289,748.493 58.62 51.74 45.52
N (acc) PLN-H1 ( BB ) 2.58%  1,245746.831 27.1 23.55 19.53
N (acc) USD 2.58% 674,848.628 53.31 46.51 39.29
S (acc) USD 0.78% 58,682.000 33.99 29.39 24.38
W (acc) EUR 1.03% 737,523.977 38.41 33.64 29.14
W (acc) EUR-H1 (&R ) 1.05% 183,367.486 12.65 11.05 9.47
W (acc) GBP 1.04% 1,396,113.031 41.36 35.94 31.20
W (acc) USD 1.04% 1,345,466.159 33.70 29.17 24.27
X (acc) USD 0.23% 111.176 33.10 28.54 23.55
Y (Mdis) USD 0.01% 111.147 24.33 21.06 17.44
Z (acc) GBP 1.33% 12,873.148 40.05 34.85 30.34
Z (acc) USD 1.30% 23,467.243 25.65 22.25 18.57
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HEtER
B 0z #z e 0z
2023 §F 2023 §F 2023 §f 2023 §F 2022 §F
12A 31H 12A31H 12A31H 6 A30H 6 A30H
(SEMHE25) ERTRE SRIAEEE SKSEEEE SKSAEEE

BAXES -JPY
A (acc) EUR 1.87%  1,016,236.071 8.10 7.92 7.13
A (acc) JPY 1.87%  2,600,015.138 1,269.19 1,254.59 1,019.24
A (acc) USD 1.87%  1,632,823.850 8.99 8.69 7.51
A (acc) USD-H1 ( Bk ) 1.86% 329,168.007 15.69 15.10 11.76
C (acc) USD 2.45% 77,388.275 9.51 9.21 8.00
I (acc) EUR 0.93%  1,272,219.222 13.59 13.22 11.78
I (acc) USD 0.93% 10,043.814 12.44 11.95 10.22
N (acc) EUR 2.62% 661,438.706 6.79 6.66 6.04
N (acc) USD 2.62% 143,679.108 11.49 11.14 9.70
W (acc) EUR 0.97% 47,009.806 18.47 17.96 16.00
ZEREEES - USD
A (acc) CHF-H1 (B ) 2.75% 46,441.324 8.92 9.06 9.13
A (acc) CZK-H1 ( Bk ) 2.75%  1,098,033.052 105.51 104.34 98.95
A (acc) EUR 2.75% 473,044.310 10.89 10.97 11.10
A (acc) EUR-H1 ( Bk ) 2.75%  7,420,745.616 9.94 9.99 9.95
A (acc) NOK-H1 ( BB ) 2.75% 37,298.450 10.60 10.63 10.47
A (acc) SEK-H1 ( B ) 2.75% 60,614.252 9.70 9.74 9.67
A (acc) SGD-H1 ( &8 ) 2.75% 91,141.262 11.37 11.42 11.17
A (acc) USD 2.75%  7,448,453.774 11.68 11.63 11.31
A (Ydis) EUR 2.75% 846,948.350 13.69 13.79 13.96
A(Ydls) EUR-H1 (B8 ) 2.75% 597,555.358 9.30 9.35 9.31
A (Ydis) USD 2.75% 732,371.918 11.67 11.63 11.30
APF (acc) EUR-H1 (&R ) 2.10%  4,496,968.111 9.74 9.75 9.65
APF (Ydis) EUR-H1 (&R ) 2.10% 56,050.108 9.77 9.78 9.68
C (acc) USD 3.33% 265,824.379 10.40 10.39 10.16
G (acc) EUR-H1 (B ) 3.35% 9,291.545 8.98 9.06 9.09
I (acc) CHF-H1 (&8 ) 1.90%  1,541,215.895 9.60 9.71 9.71
(acc) EUR-H1 ( Bk ) 1.90%  8,321,247.468 10.74 10.74 10.64
I (acc) GBP-H1 ( &R ) 1.90% 179,666.260 11.78 11.70 11.37
I (acc) JPY 1.90% 123.012 1,662.58 1,687.30 1,528.06
I (acc) JPY-H1 ( Bk ) 1.90% 3,925.864 1,056.27 1,079.09 1,085.28
I (acc) USD 1.90%  7,398,003.412 12.63 12.53 12.08
| (acc) USD-H4 (BRL) ( K ) 1.90% 257,968.435 10.19 9.98 8.23
| PF (acc) EUR-H1 (8 ) 1.45%  1,651,134.460 10.02 9.99 9.86
| PF (Ydis) EUR-H1 ( &8 ) 1.45% 2,405.384 9.99 10.01 9.84
N (acc) EUR-H1 ( B ) 3.50%  2,075,942.840 9.25 9.34 9.38
N (acc) HUF-H1 ( Bk ) 3.50%  4,566,569.875 11.17 107.28 95.86
N (acc) PLN-H1 ( 8B ) 3.50%  1,360,788.597 10.70 10.63 10.10
N (acc) USD 3.50%  2,961,012.930 10.89 10.89 10.67
N (Ydis) EUR-H1 ( BB ) 3.50% 4,249.949 9.00 9.07 9.10
S (acc) CHF-H1 (BB ) 1.75% 843,682.889 9.62 9.71 9.71
S (acc) EUR-H1 ( &k ) 1.75% 993,664.210 10.00 9.99 9.85
S (acc) GBP-H1 ( &k ) 1.75%  2,178,737.445 10.76 10.68 10.35
S (acc) SGD-H1 ( &k ) 1.75% 3,542.958 11.06 11.05 10.70
S (acc) USD 1.75%  1,559,407.729 11.53 11.42 11.00
S PF (acc) EUR 1.40% 103.520 9.87 9.87 9.87
S PF (acc) EUR-H1 ( ¥ ) 1.40% 2,475.065 10.06 10.03 9.89
W (acc) CHF-H1 ( BB ) 1.95% 3,722.818 9.53 9.63 9.64
W (acc) EUR 1.95% 418,356.016 14.69 14.74 14.80
W (acc) EUR-H1 ( &k ) 1.95% 343,566.329 9.84 9.84 9.75
W (acc) GBP-H1 ( &k ) 1.95% 127,708.062 11.71 11.63 11.30
W (acc) USD 1.95%  2,671,194.836 12.04 11.94 11.52
W (Ydis) EUR-H1 ( 8B ) 1.95% 255,270.889 9.37 9.47 9.35
Y (acc) CAD-H1 ( BB ) 0.20% 628,690.612 13.37 13.19 12.55
Y (Mdis) USD 0.15% 99,789.382 12.14 12.16 11.88
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REtEH
AEAkE &z SES SES &z
2023 £ 2023 £ 2023 £ 2023 £ 2022 £
12H 31 H 12HA 31 H 12HA31H 6 H30H 6 H30H
(ZEHE25) ERTRE SKRSEEME SKIEENE SKSEEEE

ZERES -USD (M)

Z (acc) GBP-H1 ( B ) 2.25% 3,080.566 11.40 11.34 11.09
Z (acc) USD 2.25% 154,837.264 12.23 12.15 11.76

EFIEMES - EUR
A (acc) CZK-H1 ( ik )
A (acc) EUR

acc) RMB-H1 (B )

acc) USD-H1 ( &k )
Ydis) EUR

A (Ydis) GBP

B (acc) USD

C (acc) EUR

C (acc) USD

I (acc) EUR

N (acc) EUR

N (acc) USD

N (acc) USD-H1 ( BB )

W (acc) EUR

W (acc) USD

W (acc) USD-H1 ( 3R )

W (Ydis) EUR

X (acc) EUR

Y (Mdis) EUR

Z (acc) EUR

Z (acc) USD

Z (acc) USD-H1 (B )

EFI2REMES - USD
A (acc) EUR

A (acc) EUR-H2 ( B )
A (acc) USD

A (Ydis) EUR

A (Ydis) GBP

C (acc) USD

| (acc) EUR

I (acc) EUR-H2 ( B )
I (acc) USD

N (acc) EUR

N (acc) EUR-H2 (B )
N (acc) USD

W (acc) EUR

W (acc) EUR-H1 ( k& )
W (acc) USD

Z (acc) USD

HEFIXEEEES -UsD
A (acc) EUR

(
Al
Al
A (acc) USD
Al
Al

www.franklintempleton.lu

1.82%
1.84%
1.82%
1.84%
1.84%
1.82%
1.84%
1.85%
2.09%
2.31%
2.42%
0.96%
2.59%
2.59%
2.56%
1.00%
1.00%
1.00%
1.00%
0.15%
0.01%
1.34%
1.34%
1.32%

1.83%
1.83%
1.83%
1.83%
1.83%
2.41%
0.97%
0.97%
0.98%
2.58%
2.58%
2.58%
1.03%
1.01%
1.03%
1.33%

1.84%

2,348,956.204
8,670,371.777
1,640.365
125,563.401
3,013,859.516
593,180.513
458,601.302
47,403.853
2,662.244
77.466
139,455.286
2,806,793.194
1,595,096.845
164,428.210
123,951.482
409,639.953
210,439.931
144,832.763
5,934.985
78.147
88.136
14,506.012
142,796.789
2,413.228

4,045,480.125
674,143.528
6,089,271.043
702,937.908
31,106.034
548,456.591
1,704,816.553
317,949.318
2,135,106.229
1,176,343.460
484,341.036
621,505.146
65,819.178
2,518.275
20,872.441
215,892.010

137,176.448

195.20
29.63
174.31
21.34
32.70
15.05
23.21
20.26
24.37
25.65
28.22
29.30
23.27
25.54
14.52
17.32
12.21
13.64
12.40
15.96
12.24
18.94
17.19
16.27

28.23
17.33
25.77
36.20
31.59
2317
33.09
26.07
30.20
24.59
15.60
22.47
19.83
10.93
14.00
23.10

91.99

184.47
28.42
167.79
21.64
31.00
14.30
22.62
19.59
23.13
24.67
26.83
27.98
22.40
24.30
13.87
16.54
11.53
12.91
12.13
15.18
11.81
18.12
16.26
15.40

26.49
16.25
23.90
34.19
29.60
21.55
30.92
24.38
27.88
23.15
14.68
20.92
18.52
10.20
12.92
21.36

86.82

REEEEERE

157.40
25.45
148.78
17.65
26.66
12.39
20.64
17.90
20.10
22.21
23.22
24.84
20.21
21.06
12.09
14.69
9.83
11.09
11.08
13.36
10.70
16.15
13.92
13.28

23.99
14.61
20.79
31.33
27.19
18.85
271.77
21.74
24.05
21.13
13.30
18.33
16.65

9.18
11.15
18.49

82.11
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=13 NN

#EtEs
RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F
12A 31 H 12A 31H 12A 31H 6 A 30H 6 H30H
(B RMEE25) ERITRE BSRFEEEE SRIEEEE SREIEEEE

EFIXBEEEES -USD (M)
A (acc) EUR-H1 (RS ) 1.84% 19,050.310 58.13 54.81 51.80
A (acc) SGD 1.84% 307,234.869 16.00 15.30 14.27
A (acc) USD 1.84% 1,391,439.234 101.51 94.69 85.97
A (Ydis) USD 1.85% 32,495.101 94.12 87.80 79.71
C (acc) USD 2.42% 583,664.838 27.43 25.66 23.43
I (acc) EUR 0.99% 23,639.238 27.32 25.66 24.05
I (acc) EUR-H1 ( BE% ) 0.97% 1,617.550 17.23 16.18 15.14
I (acc) USD 0.98% 896,800.520 30.13 27.99 2519
N (acc) EUR 2.58% 367,291.348 42.88 40.62 38.70
N (acc) EUR-H1 ( R ) 2.59% 64,884.682 27.25 25.79 24.56
N (acc) USD 2.59% 392,079.248 47.35 44.34 40.56
W (acc) USD 1.03% 1,108,376.428 13.77 12.79 11.52
Z (acc) USD 1.34% 151,687.200 25.66 23.87 21.57

RAREFES - USD

A (acc) EUR 1.83% 4,930,317.930 7.30 7.1 6.48
A (acc) USD 1.83%  19,204,568.203 8.05 7.75 6.78
A (Ydis) EUR-H1 ( k& ) 1.83% 377,109.707 5.62 5.52 5.07
A (Ydis) USD 1.83% 351,178.709 8.05 7.75 6.78
C (acc) USD 241% 393,769.681 7.03 6.78 5.96
F (acc) USD 2.84% 598,651.064 11.21 10.85 9.58
I (acc) EUR 0.98% 489,975.549 8.42 8.17 7.41
I (acc) USD 0.99% 518,321.025 9.30 8.92 7.73
N (acc) EUR 2.58% 5,610,001.313 6.44 6.30 5.78
N (acc) PLN-H1 (3R ) 2.58%  15,612,080.696 8.08 7.78 6.83
W (acc) USD 1.03% 300.000 12.12 11.60 10.06
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wErER
B 0z #z e 0z
2023 §F 2023 §F 2023 §f 2023 §F 2022 §F
12A 31H 12A31H 12A31H 6 H30H 6 A30H
(SEMHE25) ERTRE SRIAEEE SKSEEEE SKSAEEE

fEEWEES - USD

A (acc) EUR

A (acc) EUR-H1 ( 3k )
A (acc) USD

A (Mdis) AUD-H1 ( &k )
A (Mdis) EUR

A (Mdis) EUR-H1 ( B8 )
A (Mdis) SGD-H1 ( B )
A (Mdis) USD

A (Mdis-pc) HKD"

A(

A (Mdis-pc) USD"

A (Qdis) PLN-H1 ( &k )
C (acc) USD

C (Mdis) USD

F (Mdis) USD

F (Mdis-pc) USD"

| (acc) EUR-H1 ( 3R )

I (acc) USD

I (Ydis) USD?

N (acc) EUR-H1 ( Bk )

N (acc) USD

N (Mdis) EUR-H1 ( &R )

www.franklintempleton.lu

Mdis-pc) SGD-H1 ( Bk )

1.35%
1.35%
1.35%
1.35%
1.35%
1.35%
1.35%
1.35%
1.35%
1.35%
1.35%
1.35%
1.95%
1.95%
2.35%
2.35%
0.81%
0.81%

2.08%
2.08%
2.08%

1,682,943.124
825,837.628
5,638,388.018
519,248.889
3,911,048.092
5,448,006.622
107,460.495
12,929,110.876
782.970
3,412.250
38,394.693
501,613.882
1,325,737.539
3,289,000.324
2,806,148.660
42,890.067
258,259.475
152,796.839

497,464.980
3,259,695.191
1,756,586.871

14.77
10.79
16.28
7.20
7.36
6.05
7.01
8.12
10.51
10.50
10.31
8.53
10.35
7.71
7.98
10.28
11.04
17.73

9.87
11.94
5.72

14.30
10.42
15.58
7.15
7.33
6.01
6.96
8.00

8.36
9.94
7.61
7.88

10.64
16.92
7.75
9.57
11.47
5.70

REEEEERE

14.27
10.28
14.93
7.35
7.70
6.26
7.12
8.07

8.23
9.57
7.73
8.03

10.47
16.12
7.77
9.53
11.07
5.98
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=13 NN
R
BEMALLE BE BE BE BE
2023 §F 2023 £ 2023 § 2023 § 2022 £
128 31 H 12831 H 12H 31 H 6 A30H 6 H30H
(BRMEE25) EBRITRE GREEEEE SBRFEEEE SRIFEEEE
FEEWZEES -USD (&)
W (acc) EUR 0.85% 27,267.924 10.65 10.29 10.23
W (acc) USD 0.85% 1,981,216.995 11.12 10.62 10.12
W (Mdis) USD 0.85% 248,638.534 8.24 8.09 8.13
Y (Mdis) USD 0.05% 1,089,144.627 8.61 8.42 8.39
Z (acc) USD 1.08% 614,881.426 14.74 14.09 13.45
BEES -UsSD
A (acc) CHF-H1 ( B ) 1.81% 324,753.639 10.15 9.38 7.74
A (acc) EUR 1.81%  40,431,457.742 36.75 33.53 27.06
A (acc) EUR-H1 ( B ) 1.81% 5,416,881.598 19.99 18.24 14.91
A (acc) HKD 1.81% 8,509,319.960 53.18 48.14 37.36
A (acc) RMB-H1 (k) 1.81% 17,997,582.742 10.17 9.29 7.45
A (acc) SGD-H1 ( &k ) 181%  11,526,903.710 20.96 19.11 15.21
A (acc) USD 1.81% 114,854,447.886 40.48 36.51 28.30
C (acc) USD 2.39% 2,353,088.383 76.23 68.96 53.75
F (acc) USD 2.81% 3,236,429.078 17.92 16.25 12.72
G (acc) EUR 2.41% 8,573.727 17.67 16.18 13.14
I (acc) EUR 0.85%  10,245,643.616 71.91 65.30 52.20
I (acc) EUR-H1 ( B8 ) 0.85%  2.535268.975 10.58 9.59 7.76
| (acc) USD 0.85%  18,069,839.124 59.05 53.00 40.68
| (Ydis) EUR 0.85% 1,435,591.941 23.73 21.55 17.23
N (acc) EUR 2.56% 14,435,181.904 29.69 27.20 22.12
N (acc) PLN-H1 ( B8 ) 256%  4.333318.179 16.91 15.31 12.07
N (acc) USD 2.56% 9,805,019.268 32.74 29.64 23.14
W (acc) CHF-H1 ( &k ) 0.90% 467,259.893 13.47 12.38 10.12
W (acc) EUR 0.90% 1,339,583.630 63.32 57.52 46.00
W (acc) EUR-H1 (3% ) 0.90% 2,246,073.757 20.13 18.29 14.83
W (acc) USD 0.90% 8,027,477.548 49.92 44.82 34.42
X (acc) EUR 0.15% 2,732,240.437 12.54 11.35 9.01
X (acc) USD 0.15% 32,064.956 53.55 47.90 36.51
Z (acc) USD 1.20% 422,966.851 60.42 54.33 41.84
EnEHES#ES - USD
A (acc) USD 0.25%  20,229,968.251 12.82 12.50 12.07
A (Mdis) USD 0.25% 17,016,512.516 9.83 9.83 9.78
AX (acc) USD 0.65%  16,244,382.946 10.53 10.28 9.97
C (acc) USD 1.24% 1,222,690.851 10.20 9.99 9.74
F (Mdis) USD 1.25% 899,255.253 10.16 10.01 9.76
N (acc) USD 1.15% 5,882,535.720 10.82 10.60 10.32
W (acc) USD 0.20% 2,534,428.496 11.14 10.85 10.47
Y (acc) USD 0.06% 198,280.043 10.41 10.14 -
XEBFES - USD
A (acc) EUR-H1 ( BB ) 1.26%  2,103,265.417 8.19 8.09 8.54
A (acc) HKD 1.26% 1,577,307.048 11.03 10.83 11.10
A (acc) PLN-H1 ( &k ) 1.26% 3,029,376.562 10.16 9.91 -
A (acc) USD 1.26% 7,671,799.107 10.67 10.44 10.68
A (Mdis) HKD 1.26% 9,499,829.760 7.78 7.79 8.28
A (Mdis) USD 1.26%  47,923,473.754 7.32 7.30 7.74
AX (acc) USD 1.47% 1,389,655.966 14.77 14.47 14.83
B (Mdis) USD® - - - 6.99 7.39
C (acc) USD 2.05% 1,477,347.610 12.34 12.12 12.50
F (Mdis) USD 2.26% 1,397,523.124 7.79 7.81 8.36
I (acc) EUR-H1 (B ) 0.60%  3,127,478.302 9.17 9.03 9.48
| (acc) USD 0.60% 4,231,266.921 14.08 13.73 13.95
| (Mdis) JPY-H1 (3B ) 0.60% 20,956.510 638.27 654.56 725.29
I (Mdis) USD 0.60% 3,978,372.323 7.99 7.94 8.37
N (acc) USD 1.97% 4,555,990.152 13.04 12.81 13.19
N (Mdis) USD 1.97% 1,084,980.627 7.07 7.08 7.55
S (acc) EUR-H1 ( B8 ) 0.25%  4.892.770.295 9.18 9.03 9.43
W (acc) USD 0.70% 2,852,540.525 10.54 10.28 10.45
W (Mdis) USD 0.70% 538,676.647 7.84 7.81 8.23
X (acc) USD 0.15% 105.382 11.28 10.97 11.09
Z (acc) USD 0.97% 272,412.623 11.55 11.28 11.50
Z (Mdis) USD 0.97% 8,736.819 7.85 7.82 8.27
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wErER
B 0z #z e 0z
2023 §F 2023 §F 2023 §f 2023 §F 2022 §F
12A 31H 12A31H 12A31H 6 H30H 6 A30H
(SEMHE25) ERTRE SRIAEEE SKSEEEE SKSAEEE

XEHEES - USD
A (acc) CHF-H1 ( &k )

acc) EUR-H1 (8B )

(

(

(

(acc) NOK-H1 ( B )
(acc) RMB-H1 ( &k )
(acc) SEK-H1 ( ik )
(
(
(
(

acc) SGD-H1 ( Bk )
acc) USD
Ydis) EUR
A (Ydis) GBP
AS (acc) SGD
B (acc) USD
C (acc) USD
F (acc) USD
| (acc) EUR
| (acc) EUR-H1 ( BE&
I(
I(

>>>>>>>>>>>>

)
acc) PLN-H1 (BB )
acc) USD

N (acc) EUR

N (acc) EUR-H1 ( ik )
N (acc) PLN-H1 (3B )
N (acc) USD

S (acc) EUR

S (acc) EUR-H1 ( 3B )
S (acc) USD

W (acc) EUR

W (acc) EUR-H1 ( &B& )
W (acc) SGD

W (acc) USD

X (Ydis) USD

Y (Mdis) USD

Z (acc) USD

1.82%
1.81%
1.82%
1.81%
1.81%
1.81%
1.82%
1.81%
1.82%
1.81%
1.81%
1.81%
1.72%
2.05%
2.39%
2.81%
0.85%
0.85%
0.85%
0.85%
2.56%
2.56%
2.56%
2.56%
0.75%
0.75%
0.75%
0.90%
0.90%
0.90%
0.90%
0.25%
0.05%
1.20%

160,899.354
12,205,241.778
12,675,394.440

3,789,392.735

443,733.044

247,497.062

948,258.854

8,954,470.883
13,692,017.635

101,880,318.421

2,209,505.522
439,898.516
8,413,147.102
1,636.885
4,002,990.642
745,362.712
2,701,745.380
534,097.567
16,087.079
9,098,362.530
2,609,244.602
907,834.107
7,883,029.471
4,964,748.370
7,984,545.085
23,374.565
95,703.991
379,190.167
279,376.171
67,132.803
7,257,679.804
2,646,105.910
37,477.353
857,938.363

33.11
25.60
16.26
38.35
24.78
273.84
31.69
33.14
40.35
28.24
26.07
2212
22.25
20.87
43.86
20.12
69.23
43.53
9.98
76.45
48.96
27.87
46.11
54.13
16.25
14.53
20.22
38.27
19.01
8.74
41.67
43.40
24.90
50.59

30.60
23.40
14.86
34.77
22.58
250.28
29.04
30.67
36.79
25.50
23.82
20.06
20.58
18.88
39.73
18.26
62.95
39.53
8.95
68.72
44.91
25.57
41.73
49.08
14.77
13.21
18.17
34.81
17.27
8.05
37.46
38.98
22.32
45.56

27.08
20.37
13.01
29.10
19.82
216.02
25.68
26.34
31.47
21.32
20.74
17.49
17.66
15.93
33.40
15.41
54.29
34.29
7.41
56.88
39.38
22.58
35.20
41.33
12.73
11.30
15.02
30.03
15.12
6.86
31.03
32.11
18.42
37.84
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FRANKLIN TEMPLETON INVESTMENT FUNDS

HEtER
B 0z #z e 0z
2023 §F 2023 §F 2023 §f 2023 §F 2022 §F
12A 31H 12A31H 12A31H 6 A30H 6 A30H
(SEMHE25) ERTRE SRIAEEE SKSEEEE SKSAEEE

SESFES - USD

A (acc) CHF-H1 ( Btk ) 1.44% 248,467.964
A (acc) EUR 1.44% 896,133.662
A (acc) EUR-H1 ( BB ) 1.43% 879,582.570
A (acc) USD 1.43%  2,161,151.274
A (Mdis) AUD-H1 ( 38 ) 1.42% 260,137.525
A (Mdis) EUR 1.43% 721,541.784
A (Mdis) SGD 1.43% 40,960.230
A (Mdis) SGD-H1 ( 8 ) 1.43% 197,290.047
A (Mdis) USD 1.44%  2,304,225.053
C (Mdis) USD 2.21% 174,595.344
I (acc) CHF-H1 ( & ) 0.79% 1,000.000
I (acc) EUR 0.88% 62,908.890
I (acc) EUR-H1 ( BE% ) 1.00% 9,730.036
I (acc) USD 0.87% 98,082.313
| (Mdis) EUR 0.84% 20,936.000
I (Ydis) EUR-H1 ( BE& ) 0.83% 6,383.276
N (acc) EUR 2.13% 274,595.186
N (acc) USD 2.13% 180,350.049
N (Mdis) USD 2.13% 454,654.633
W (acc) EUR 0.51% 89.409
W (acc) EUR-H1 ( BBk ) 0.90% 22,727.339
W (Mdis) USD 0.90% 53,421.153
Y (Mdis) USD 0.01% 121.359
Z (acc) USD 1.14% 112,993.131
THREES - USD

A (acc) CHF-H1 ( Btk ) 2.19% 448,248.921
A (acc) CZK-H1 (&8 ) 2.19%  1,490,265.915
A (acc) EUR 2.18%  6,005,451.972
A (acc) EUR-H1 ( BB ) 2.19%  1,409,362.690
A (acc) HKD 2.19%  7,579,004.682
A (acc) RMB-H1 ( Bk ) 2.19% 108,530.417
A (acc) SGD 219%  5,152,184.034
A (acc) SGD-H1 ( BB ) 2.19% 70,508.603
A (acc) USD 2.19%  16,417,259.018
A (Ydis) EUR 2.19%  2,029,994.193
A (Ydis) GBP 2.19% 180,935.010
A(Ydis) USD 2.19%  19,245,209.357
C (acc) USD 2.76% 390,526.403
F (acc) USD 3.17% 79,486.017
I (acc) CHF-H1 ( &8 ) 1.20% 49,600.000
I (acc) EUR 117%  2,656,687.238
I (acc) EUR-H1 ( BB ) 1.19% 242,565.686
I (acc) USD 1.19% 621,699.184
I (Ydis) EUR-H2 ( B8 ) 1.16%  5,053,341.584
N (acc) EUR 2.68% 716,197.971
N (acc) EUR-H1 ( B ) 2.68% 487,129.126
N (acc) HUF 2.68%  1,996,465.984
N (acc) PLN-H1 ( 8k ) 2.68%  2,624,922.883
58 REFTEFERSE

7.79
17.79
9.68
16.24
5.68
7.31
5.96
5.59
8.06
7.52
8.53
16.24
9.46
17.96
7.97
5.17
15.67
14.31
7.58
9.32
8.43
6.27
7.56
11.05

9.39
93.17
30.39
18.59
10.11

125.48

8.42
10.66
33.60
27.65
23.94
30.52
27.16

9.35

8.69
33.86
17.95
37.37

5.46
39.86
24.32

170.73
12.33

7.75
17.54
9.53
15.83
5.70
7.36
6.08
5.62
8.01
7.51
8.46
15.97
9.29
17.44
8.00
5.30
15.50
13.99
7.57
9.15
8.28
6.22
7.46
10.75

9.80
94.74
31.38
19.18
10.36

129.74

8.80
10.99
34.30
28.55
24.53
31.15
27.80

9.59

9.03
34.79
18.42
37.95

5.64
41.26
25.15

172.02
12.57

8.15
18.35
9.92
15.90
6.14
8.05
6.55
5.98
8.42
7.95
8.72
16.62
9.63
17.43
8.71
5.76
16.33
14.15
8.00
9.50
8.57
6.50
7.72
10.76

10.55
96.72
33.43
20.53
10.61
136.95
9.25
11.49
35.09
30.43
26.19
31.87
28.61
9.91
9.63
36.70
19.52
38.44
5.79
44.18
27.06
196.12
12.89
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FRANKLIN TEMPLETON INVESTMENT FUNDS

mErER
BERL= HBE BE BE BE
2023 F 2023 2023 ff 2023 F 2022
12A 31 H 12A318 12H31H 68 30H 68300
(BRMEE25) ERTRE SRFEEEE SRIEEEE SKRSEEEE
TMNEEES -USD ()
N (acc) USD 2.68%  1,336,842.820 44.00 45.02 46.29
W (acc) EUR 1.23% 334,696.345 12.36 12.70 13.40
W (acc) EUR-H1 (ER ) 1.24% 11,518.818 8.80 9.03 9.37
W (acc) GBP 1.24% 87,830.254 14.91 15.20 16.08
W (acc) USD 1.24%  1,067,290.608 12.21 12.40 12.56
W (Ydis) EUR 1.24% 221,451.364 12.45 12.82 13.55
Y (Mdis) USD 0.07% 277,241.323 10.17 10.35 10.51
Z (acc) USD 1.69% 66,417.291 13.59 13.83 14.07
Z (Ydis) EUR-H1 ( &k ) 1.67% 3,273.509 9.14 9.40 10.01
Z (Ydis) USD 1.69% 49,515.324 9.76 9.94 10.12
TN NEINERES - USD
A (acc) EUR 221%  2,472,063.866 71.30 67.57 66.06
A (acc) SGD 2.21% 91,858.283 52.04 49.95 48.20
A (acc) USD 221%  2,738,959.348 57.70 54.04 50.73
A (Ydis) USD 221%  1,524,327.064 56.13 52.95 49.71
F (acc) USD 3.21% 100,084.270 12.30 11.58 10.98
I (acc) EUR 1.18% 887,389.687 83.24 78.49 75.98
I (acc) USD 1.18%  3,752,181.859 67.61 62.99 58.52
I (Ydis) USD 1.18% 39,420.000 13.23 12.57 11.86
N (acc) EUR 2.71% 655,186.736 26.24 24.93 24.50
N (acc) USD 2.71% 797,094.892 20.41 19.16 18.08
S (acc) USD 0.90% 90,466.191 13.75 12.80 11.85
W (acc) EUR 1.22%  1,159,334.055 23.19 21.87 21.16
W (acc) USD 1.22%  1,372,469.535 18.66 17.39 16.16
W (Ydis) EUR-H1 ( B ) 1.22% 79,769.000 9.25 8.87 8.73
W (Ydis) USD 1.22% 626,210.079 11.67 11.09 10.46
X (Ydis) USD 0.28% 427,284.775 16.20 15.45 14.60
Y (Mdis) USD 0.01% 72.875 17.13 16.17 15.37
S£EMNERESE - USD
A (acc) EUR 247%  2,772,667.188 19.21 19.30 19.92
A (acc) EUR-H1 (&R ) 2.47% 358,480.901 9.27 9.30 9.65
A (acc) HKD 2.47% 72,744.876 9.63 9.60 9.53
A (acc) USD 2.47%  15,802,203.264 17.53 17.41 17.25
C (acc) USD 3.05% 207,181.094 15.77 15.70 15.65
| (acc) USD 1.44% 24,400.534 21.25 20.98 20.59
N (acc) EUR 2.96% 695,856.184 17.55 17.67 18.34
N (acc) USD 2.97% 440,103.590 16.01 15.93 15.87

KHPEES -USD
A (acc) HKD
A (acc) SGD
A (acc) USD
A (Ydis) EUR
A (Ydis) GBP
C (acc) USD
F (acc) USD
I (acc) USD

I (Ydis) GBP
N (acc) USD
W (acc) EUR
W (acc) GBP
W (acc) USD

www.franklintempleton.lu

2.45%
2.46%
2.46%
2.46%
2.46%
3.04%
3.45%
1.36%
1.36%
2.96%
1.40%
1.40%
1.40%

249,697.446
2,182,259.632
10,605,107.752
752,193.344
26,692.867
395,348.544
699,611.939
3,268,651.986
1,5684.099
933,915.516
26,552.247
137,726.324
464,833.906

8.06
5.74
17.68
15.40
13.30
11.90
6.07
23.35
8.90
16.64
9.91
11.28
8.37

9.48 12.71

6.90 9.49
20.73 27.75
18.27 25.49
15.65 21.87
14.00 18.84

7.15 9.67
27.23 36.05
10.41 14.38
19.57 26.32
11.69 16.13
13.21 18.27

9.76 12.93
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mErER
BERL= BE BE 8B=E #BE
2023 £F 2023 £ 2023 £ 2023 £F 2022 £
128 31 H 12831 R 12831 H 62308 6 H30H
(ZRKEE25) ERITRE SBRIEEEE SRIEEEE SRIFEEEE
AFERS -USD (&)
W (Ydis) EUR 1.40% 1,176.952 9.06 10.70 14.76
X (acc) HKD 0.27% 642,943.442 9.35 10.88 14.27
Z (acc) USD 1.96% 32,664.258 7.53 8.80 11.72
REES -EUR
A (acc) EUR 2.62%  5,344,732.757 13.12 11.28 7.32
A (acc) EURRC 047%  4,947,736.413 0.19 0.01 -
A (acc) USD 2.62% 1,506,063.311 14.47 12.30 7.67
A (acc) USD RC 0.59% 1,309,292.149 0.41 0.01 -
A (Ydis) EUR 2.62% 46,458.729 12.46 11.16 7.24
A (Ydis) EUR RC 0.47% 42,977.335 0.19 0.01 -
I (acc) EUR 1.40% 736,984.921 10.51 8.98 5.76
I (acc) EUR RC 0.40% 646,089.652 0.15 0.01 -
N (acc) EUR 3.12% 319,346.818 11.59 10.00 6.52
N (acc) EUR RC 0.42% 308,368.695 0.11 0.01 -
W (acc) EUR 1.52% 670,588.126 6.52 5.58 3.58
W (acc) EUR RC 0.56% 403,551.529 0.16 0.01 -
X (acc) EUR 0.30% 146,356.046 5.99 5.10 3.24
X (acc) EUR RC 0.52% 146,356.046 0.16 0.01 -
FEEREEWZEES - USD
A (acc) CHF-H1 ( B ) 1.87% 91,722.472 8.36 8.02 7.86
A (acc) EUR-H1 ( &k ) 1.86% 759,034.682 7.69 7.30 7.1
A (acc) NOK-H1 ( BB ) 1.87% 417,432.240 9.27 8.79 8.57
A (acc) SEK-H1 ( &k ) 1.87% 383,848.038 8.40 7.99 7.82
A (acc) USD 1.87%  5,331,656.869 11.17 10.49 9.82
A (Bdis) CZK-H1 ( BBk ) 1.86% 1,916,315.551 63.43 61.47 62.06
A (Mdis) AUD-H1 (BB ) 1.87% 31,576,491.962 3.33 3.30 345
A (Mdis) HKD 1.87%  55,155,444.500 3.76 3.70 3.75
A (Mdis) SGD-H1 ( BB ) 1.87%  5,350,994.523 3.21 3.18 3.27
A (Mdis) USD 1.87% 277,146,351.379 4.11 4.03 4.08
A (Mdis) ZAR-H1 (B ) 1.87%  2,262,590.168 55.83 54.12 54.08
A (Qdis) EUR 1.87%  16,549,901.281 6.45 6.39 6.78
A (Qdis) GBP 1.87% 598,010.097 4.82 473 5.03
A (Qdis) USD 1.87%  36,789,178.421 7.1 6.96 7.07
A (Ydis) EUR-H1 ( BB ) 1.87%  3,194,121.296 2.86 2.92 3.20
C (acc) USD 2.44% 572,699.992 22.27 20.99 19.75
F (Mdis) USD 2.86% 1,017,525.502 4.14 4.08 417
G (Mdis) EUR 2.47% 1,896.704 5.88 5.86 6.21
I (acc) CHF-H1 (BB ) 0.90% 26,370.000 8.23 7.86 7.63
| (acc) EUR-H1 ( BB ) 0.90% 79,033.961 9.74 9.19 8.88
| (acc) SEK-H1 ( B ) 0.90% 57,572.073 7.62 7.21 6.98
I (acc) USD 0.90%  7,663,480.876 23.13 21.63 20.04
| (Qdis) GBP-H1 ( 3B ) 0.90% 317,953.161 3.60 3.52 3.66
| (Qdis) USD 0.90% 76,293.252 573 5.58 5.63
| (Ydis) EUR-H1 ( BB ) 0.90% 10,699.551 3.09 3.14 3.40
N (acc) USD 2.36% 816,554.866 27.17 25.60 24.07
N (Mdis) USD 2.37%  5,136,344.833 3.63 3.57 3.63
N (Qdis) PLN-H1 ( BB ) 2.37%  5,371,968.722 3.94 3.86 3.93
S (acc) USD 0.78% 150.735 9.86 9.22 8.52
W (acc) EUR-H1 ( BB ) 0.95% 22,114.088 7.61 7.19 6.95
W (acc) USD 0.95% 925,629.253 9.32 8.72 8.08
W (Qdis) EUR 0.95% 577,630.695 4.87 4.80 5.04
W (Qdis) GBP 0.95% 41,107.811 4.65 4.55 4.79
W (Qdis) GBP-H1 ( &k ) 0.95% 1,366,290.225 3.73 3.65 3.79
W (Qdis) USD 0.95% 1,331,792.992 3.69 3.59 3.63
W (Ydis) EUR-H1 ( &% ) 0.95% 39,208.426 4.10 4.17 4.52
Y (acc) USD 0.01% 217.219 8.44 7.86 7.23
Y (Mdis) USD 0.10% 535,540.393 5.00 4.86 4.83
Z (acc) USD 1.25% 29,746.821 11.84 11.09 10.31
Z (Mdis) USD 1.25% 142,437.045 3.75 3.67 3.69
FrETHiS A IS E S - USD
A (acc) EUR 1.85% 1,503,334.065 13.36 12.95 12.38
A (acc) EUR-H1 ( &k ) 1.85% 635,974.103 8.07 7.81 7.50
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=13 NN

#EtRs
RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F
12A 31 H 12A 31H 12A 31H 6 A 30H 6 H30H
(B RMEE25) ERITRE BSRFEEEE SRIEEEE SREIEEEE

HETISAWISESE - USD (#)
A (acc) USD 1.85% 679,679.562 9.96 9.54 8.76
A (Mdis) HKD 1.85% 1,122,428.832 6.81 6.73 6.54
A (Mdis) SGD-H1 ( &8 ) 1.85% 32,389.206 6.77 6.73 6.66
A (Mdis) USD 1.85% 487,051.379 6.84 6.74 6.55
A (Mdis-pc) HKD 1.85% 53,684.737 7.83 7.76 7.57
A (Mdis-pc) USD 1.85% 124,428.513 7.78 7.68 7.48
A (Qdis) USD 1.85% 1,116,015.733 6.15 6.07 5.90
A (Ydis) EUR 1.85% 2,383,517.263 8.41 8.60 8.71
A (Ydis) EUR-H1 (88 ) 1.85% 523,682.166 4.99 5.10 5.20
C (acc) USD 2.46% 197,929.062 9.28 8.92 8.23
F (Mdis) USD 2.87% 32,115.434 7.85 7.77 7.62
G (acc) EUR-H1 ( Bk ) 2.44% 1,796.407 8.93 8.67 8.36
I (acc) EUR 0.95% 865,516.904 14.92 14.39 13.63
| (acc) EUR-H1 ( Bz ) 0.95% 4,315.324 8.51 8.19 7.79
N (acc) EUR-H1 ( k& ) 2.35% 1,057,024.632 7.60 7.38 7.1
N (acc) USD 2.35% 1,319,055.561 9.40 9.03 8.33
X (acc) USD 0.30% 16,734.801 12.37 11.76 10.63
Z (acc) USD 1.35% 2,016.324 10.47 10.00 9.13

HEERES - USD

A (acc) EUR 2.00% 83,156.050 9.67 9.43 9.10
A (acc) EUR-H1 (88 ) 1.99% 822,478.391 8.73 8.50 8.24
A (acc) HKD 1.99% 44,509.504 12.66 12.23 11.33
A (acc) SGD 1.99% 1,286,997.035 8.93 8.81 8.37
A (acc) USD 1.99% 4,383,903.665 43.48 41.89 38.73
A (Ydis) USD 1.99% 4,070,627.646 40.37 39.71 36.95
C (acc) USD 2.57% 168,203.628 34.97 33.79 31.42
G (acc) EUR 2.58% 3,633.171 10.41 10.17 9.85
| (acc) EUR-H1 (BB ) 1.15%  2,772,309.922 9.81 9.51 9.13
| (acc) USD 1.15% 4,023,581.820 31.09 29.82 27.34
J (acc) USD 0.60%  12,537,711.652 8.56 8.19 7.47
N (acc) EUR 2.49% 699,159.104 20.23 19.76 19.13
N (acc) USD 2.49% 2,724,798.708 22.31 21.55 20.02
W (acc) USD 1.25% 664,517.557 13.49 12.94 11.88
W (Ydis) EUR-H1 ( B8 ) 1.25% 7,395.057 7.46 7.43 7.27
Y (Mdis) USD 0.08% 1,511,874.343 9.99 9.72 9.17
Z (acc) USD 1.50% 534,271.410 12.47 11.98 11.03
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=13 NN
et E#

RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F
12A 31 H 12A 31H 12A 31H 6 A 30H 6 H30H
(B RMEE25) ERITRE BSRFEEEE SRIEEEE SREIEEEE

HEERDMESERS - USD
A (acc) EUR 2.47% 2,705,090.125 18.37 17.63 16.58
A (acc) EUR-H1 ( 8 ) 2.45% 3,754.438 9.77 9.37 8.84
A (acc) USD 2.47% 4,379,080.855 14.19 13.47 12.16
A (Ydis) GBP 2.47% 80,859.148 21.78 20.74 19.55
A (Ydis) USD 2.47% 977,575.524 13.59 12.89 11.64
C (acc) USD 3.04% 147,878.424 14.37 13.67 12.42
| (acc) EUR 1.40% 6,539,866.874 21.87 20.88 19.43
| (acc) USD 1.41% 910,782.492 16.89 15.93 14.23
N (acc) USD 2.97% 1,376,001.569 13.10 12.46 11.31
W (acc) EUR 1.47% 2,669,717.220 12.86 12.28 11.43
W (acc) GBP 1.47% 531,403.596 26.96 25.55 23.83
W (acc) USD 1.47% 491,831.656 17.99 16.98 15.18
W (Ydis) EUR-H1 ( s ) 1.45% 4,238.316 8.91 8.67 8.23
Y (Mdis) USD 0.09% 840,137.562 13.07 12.48 11.42
Y (Ydis) JPY 0.09% 1,657,633.797 1,5618.22 1,506.45 1,293.25

BHEGHES - EUR
A (acc) EUR

A (acc) SGD

A (acc) USD

A (acc) USD-H1 ( BB )
A (Ydis) EUR

A (Ydis) USD

C (acc) USD-H1 ( ik )
I (acc) EUR

N (acc) EUR

N (acc) USD-H1 ( #E# k& )
S (acc) EUR

W (acc) EUR

W (acc) USD

W (acc) USD-H1 ( B )

EUMBR Rz E S - EUR
A (acc) EUR

A (Mdis) SGD-H1 ( k)
Mdis) USD

Mdis) USD-H1 ( 3B )
Ydis) EUR

P

A
A
A
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1.85%
1.84%
1.84%
1.84%
1.85%
1.84%
2.40%
0.85%
2.60%
2.57%
0.75%
0.90%
0.90%
0.90%

1.91%
1.84%
1.87%
1.84%
1.91%

3,630,970.537
351,111.449
686,572.181
23,952.947
396,477.892
2,442,959.089
2,474.804
267,956.705
1,185,634.203
2,474.725
88.960
11,213.839
1,112.809
7,579.592

370,848.578
4,498.985
79,158.393
32,644.916
430,062.081

24.79
9.44
9.77

11.83

20.00
9.50

11.31

24.83

13.75

11.21

12.29

11.28

11.39

12.73

19.09
10.02
7.50
9.97
11.83

24.39
9.40
9.50

11.54

19.76
9.29

11.05

24.30

13.58

10.97

12.03

11.04

11.02

12.35

18.22
9.79
7.23
9.64

11.62

20.36
7.74
7.62
9.28

16.53
7.49
8.95

20.08

11.42
8.91
9.93
9.13
8.76
9.84

15.99
8.80
6.38
8.54

10.56
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FRANKLIN TEMPLETON INVESTMENT FUNDS

mETER

HERLEE HE B=E HE HE
2023 & 2023 2023 & 2023 & 2022 &
128 31 H 128318 12H 318 6H30H 6 H30H
(Z2RMEE25) ERTEE SERFEEEE SRIEEEE SEREEEEE

EMEERSES -EUR (&)
I (acc) EUR 0.85% 243,503.681 21.42 20.34 17.66
| (Qdis) EUR 0.98% 17,439.160 10.14 9.86 8.96
N (acc) EUR 2.66% 339,894.135 17.39 16.66 14.74
N (acc) PLN-H1 (8 ) 2.62% 825,605.000 14.66 13.86 11.62
W (Qdis) CHF-H1 ( 8B ) 1.02% 2,593.289 9.86 9.70 8.92
Y (Mdis) EUR 0.08% 222.058 9.09 8.80 7.93

B REEES - EUR

A (acc) EUR

A (acc) USD

A (acc) USD-H1 (RS )
C (acc) USD-H1 ( ik )
I (acc) EUR

I (acc) USD

| (acc) USD-H1 ( 3R )
N (acc) EUR

N (acc) USD-H1 ( &k )
W (acc) EUR

X (acc) EUR

Y (Mdis) EUR

BIETIHES - USD
A (acc) EUR

A (acc) EUR-H1 (RS )
A (acc) SGD
A (acc) USD

A (Ydis) GBP
A (Ydis) USD
C (acc) USD
| (acc) EUR

| (acc) USD

I (Ydis) GBP
N (acc) EUR
N (acc) EUR-H1 ( ik )
N (acc) PLN-H1 (3B )

W (acc) EUR

W (acc) GBP

W (acc) USD

X (acc) USD

Z (acc) GBP

Z (Ydis) EUR-H1 ( BB )

LIRTEHES - USD

A (acc) EUR

A (acc) EUR-H1 (&R )
A (acc) SGD

A (acc) USD

A (Qdis) USD

AS (acc) SGD

C (Qdis) USD

www.franklintempleton.lu

1.86%
1.86%
1.83%
2.41%
1.00%
0.99%
0.97%
2.61%
2.57%
1.07%
0.15%
0.01%

2.58%
2.58%
2.58%
2.58%
2.58%
2.58%
3.16%
1.49%
1.49%
1.53%
3.07%
3.07%
3.07%
1.58%
1.58%
1.58%
0.30%
2.07%
2.06%

1.66%
1.66%
1.66%
1.66%
1.66%
1.55%
2.24%

1,293,590.013
272,043.988
6,387.028
23,320.542
144,403.015
537.655
2,580.769
185,062.224
2,671.809
201,611.303
77.372
173.967

2,627,619.454
1,201,129.464
73,825.706
2,491,917.759
86,142.961
400,030.452
7,910.083
758,250.640
246,894.150
15,810.463
486,035.245
1,251,369.669
503,598.760
494,587.098
350,654.325
245,430.877
101.063
4,193.776
880.000

1,012,895.567

219,673.449
2,284,557.116
3,439,796.695
8,134,708.159
5,302,705.441

535,464.975

40.61
44.86
11.31
10.98
51.75
56.63
15.00
35.65
10.85
18.24
15.98

9.99

25.67
10.42
18.75
20.77
25.34
18.43
17.98
30.21
24.48
25.55
23.79
15.20
13.02
15.22
19.24
16.36
17.60
18.36

9.45

32.73
20.35
13.56
36.12
23.37
12.92
13.07

39.76 33.09
43.41 34.69
10.97 8.79
10.67 8.61
50.44 41.61
54.55 43.21
14.48 11.52
35.03 29.37
10.55 8.54
17.78 14.68
15.51 12.67

9.93 8.33
24.37 23.45

9.88 9.42
18.03 17.11
19.49 18.01
24.00 23.14
17.40 16.08
16.92 15.73
28.52 27.15
22.85 20.88
24.47 23.52
22.64 21.90
14.44 13.85
12.20 11.12
14.38 13.70
18.03 17.21
15.27 13.97
16.32 14.72
17.26 16.56

9.08 8.62
31.34 30.15
19.46 18.76
13.15 12.48
34.19 31.58
22.43 21.43
12.53 11.88
12.58 12.09
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FRANKLIN TEMPLETON INVESTMENT FUNDS

=13 NN

et E#
RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F
12A 31 H 12A 31H 12A 31H 6 A30H 6 H30H
(B RMEE25) ERITRE BSRFEEEE SRIEEEE SREIEEEE

LIRTHES -USD (#)

F (Qdis) USD 2.66% 208,077.164 10.77 10.38 10.02
I (Ydis) USD 0.84% 4,479.037 13.82 13.41 12.61
N (acc) EUR 2.16% 1,476,936.407 2217 21.29 20.58
N (acc) EUR-H1 ( BB ) 2.16% 522,199.214 10.18 9.76 9.46
W (acc) EUR 0.88% 410,240.675 12.86 12.27 1.71
W (acc) GBP-H1 ( Bk ) 0.88% 149,061.586 11.76 11.12 10.50
W (acc) USD 0.88% 1,045,160.706 14.08 13.27 12.17
X (Ydis) USD 0.27% 82,232.456 11.07 10.71 10.01
Z (acc) USD 1.15% 323,051.511 12.93 12.21 11.22

EHESL - USD

A (acc) CHF-H1 ( B ) 1.39%

A (acc) CZK-H1 (ks ) 1.39%
A (acc) EUR 1.39%
A (acc) EUR-H1 ( s ) 1.39%
A (acc) HKD 1.39%
A (acc) NOK-H1 (B ) 1.39%
A (acc) SEK-H1 ( Bk ) 1.39%
A (acc) USD 1.39%
A (Mdis) AUD-H1 ( B ) 1.39%
A (Mdis) CAD-H1 ( 3&#ps ) 1.39%
A (Mdis) EUR 1.39%
A (Mdis) EUR-H1 ( 3B ) 1.39%
A (Mdis) GBP 1.39%
A (Mdis) GBP-H1 ( &k ) 1.39%
A (Mdis) HKD 1.39%
A (Mdis) RMB-H1 ( 3k ) 1.39%
A (Mdis) SGD 1.39%
A (Mdis) SGD-H1 ( k& ) 1.39%
A (Mdis) USD 1.39%
A (Ydis) CHF-H1 ( s ) 1.39%
A (Ydis) EUR 1.39%
A (Ydis) EUR-H1 ( JEB& ) 1.39%
AX (acc) USD 1.59%
B (Mdis) USD 1.90%
C (acc) USD 217%
C (Mdis) USD 2.17%

F (Mdis) USD 2.39%

| (acc) CHF-H1 ( BB ) 0.84%
| (acc) EUR 0.85%
| (acc) EUR-H1 (k& ) 0.84%
| (acc) NOK-H1 ( 3B ) 0.85%
| (acc) USD 0.85%
| (Mdis) EUR 0.79%
| (Mdis) GBP 0.87%
| (Mdis) GBP-H1 ( i#k ) 0.87%
I (Mdis) JPY 0.84%
| (Mdis) JPY-H1 ( BB ) 0.83%
I (Ydis) EUR 1.06%

I (Ydis) EUR-H1 (&R ) 0.93%
N (acc) EUR 2.09%
N (acc) EUR-H1 ( ik ) 2.09%
N (acc) HUF 2.09%
N (acc) PLN-H1 (3B ) 2.09%
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966,208.506
6,881,300.377
12,203,242.042
8,085,270.265
1,251,880.298
1,043,923.778
2,367,102.468
15,105,919.078
2,676,282.623
200,358.566
15,530,184.963
8,631,559.337
856,309.422
1,174,297.560
14,150,891.070
89,162.345
4,272,552.841
5,192,865.912
91,812,992.062
254,784.880
10,909,993.182
14,398,522.331
3,487,765.960
74.060
280,854.111
4,471,275.052
503,230.214
4,966,975.182
1,350,592.611
1,768,452.942
23,704,932.189
3,377,611.148
855.002
322,870.573
293,504.522
2,405,451.654
1,345,243.729
11,564.000
82,861.271
2,293,447.819
3,109,663.148
1,051,552.481
1,501,309.857

9.60
98.03
24.27
16.42
11.95
11.55
10.33
26.80

6.58

6.06
10.86

6.53

9.41

5.65

6.53
71.25

6.84

7.07
11.98

5.03
10.95

5.14
19.90
11.14

8.46

8.59

5.87

9.75
20.95
14.43

9.19
23.28

9.60

9.17

6.50

1,068.04
530.67
10.04

5.43
22.31
15.13

162.08
12.55

9.49
94.49
23.76
16.06
11.60
11.29
10.12
25.93

6.58

6.03
10.88

6.54

9.36

5.61

6.49
71.51

6.95

7.07
11.87

5.20
11.21

5.25
19.27
11.07

8.22

8.54

5.84

9.61
20.45
14.07

8.96
22.47

9.59

9.09

6.44

1,079.75
541.46
10.26

5.54
21.92
14.85

155.01
12.16

9.91
93.09
24.71
16.62
11.60
11.64
10.50
25.89

7.07

6.39
11.87

7.10
10.23

6.02

6.81
76.88

7.48

7.52
12.43

5.78
12.38

5.80
19.28
11.63

8.27

9.02

6.18

9.98
21.15
14.48

9.19
22.31
10.31

9.88

6.87

1,057.97
596.13
11.27

6.10
22.95
15.48

172.79
12.01
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FRANKLIN TEMPLETON INVESTMENT FUNDS

mEtEHR
BEMALLE BE BE BE BE
2023 §F 2023 £ 2023 § 2023 § 2022 £
128 31 H 12831 H 12H 31 H 6 A30H 6 H30H
(BRMEE25) ERITRE BRFEEEE SRIEEEE BRFEEEE
2IKEHESL -USD (48)
N (acc) USD 2.09% 3,279,040.109 24.62 23.91 24.04
N (Mdis) EUR-H1 ( B ) 2.09% 6,209,353.223 7.16 7.20 7.87
N (Mdis) USD 2.09% 2,665,564.738 6.04 6.00 6.33
N (Ydis) EUR-H1 ( B8 ) 2.09%  2,074,349.720 4.86 4.99 555
S (acc) EUR-H1 ( BB ) 0.54% 17,678.189 8.27 8.05 8.31
S (Mdis) EUR 0.54% 254.008 6.58 6.56 7.10
W (acc) CHF-H1 (&8 ) 0.90% 128,557.942 7.87 7.76 8.06
W (acc) EUR 0.89% 486,247.722 11.68 11.40 11.80
W (acc) EUR-H1 ( J&B& ) 0.87% 137,080.635 9.37 9.16 9.42
W (acc) USD 0.89% 2,329,672.976 11.10 10.71 10.64
W (Mdis) EUR 0.90% 238,238.082 7.36 7.35 7.98
W (Mdis) GBP 0.89% 1,579,967.311 8.04 7.97 8.67
W (Mdis) GBP-H1 ( B ) 0.90% 498,093.445 6.13 6.08 6.49
W (Mdis) USD 0.89% 1,589,896.502 5.86 5.79 6.03
W (Ydis) CHF-H1 ( i#H ) © - - - 6.10 6.74
W (Ydis) EUR 0.89% 678,681.598 7.40 7.56 8.30
W (Ydis) EUR-H1 (BB ) 0.89% 95,078.126 4.91 5.00 5.50
X (acc) EUR 0.15% 77.363 13.16 12.80 13.16
X (acc) EUR-H1 (R ) 0.15% 3,215.913 9.34 9.07 9.27
X (acc) USD 0.30% 674,906.776 10.20 9.81 9.69
Y (Mdis) USD 0.01% 251.236 7.51 7.39 7.64
Z (acc) EUR 1.09% 81,688.550 14.18 13.86 14.37
Z (acc) USD 1.09% 867,536.861 12.14 11.73 11.68
Z (Mdis) GBP-H1 (B8 ) 1.09% 16,151.617 6.05 6.00 6.41
Z (Mdis) USD 1.09% 341,550.836 6.22 6.15 6.42
Z (Ydis) EUR-H1 (&8 ) 1.09% 28,484.354 527 5.38 5.93
LIKFREEES - EUR
A (acc) CZK-H1 ( ks ) 1.82% 74,470.162 128.61 124.60 96.77
A (acc) EUR 1.82% 3,236,308.728 34.43 33.83 27.55
A (acc) USD-H1 (BB ) 1.83%  2,063,929.551 18.12 17.65 13.85
A (Ydis) EUR 1.83%  24,305,746.920 30.28 29.88 24.33
F (acc) USD-H1 ( &R ) 2.81% 162,389.761 11.03 10.79 -
I (acc) EUR 0.85% 7,883,862.968 36.08 35.28 28.45
I (acc) USD-H1 ( BE ) 0.85%  1,685,669.259 11.78 11.41 8.86
N (acc) EUR 2.57% 1,103,926.893 26.69 26.32 21.60
N (acc) PLN-H1 ( 38 ) 257%  2,691,150.112 12.54 12.18 9.51
S (acc) EUR 0.65% 8,540,437.618 10.45 10.21 -
S (acc) USD 0.65% 100.000 11.75 11.35 -
W (acc) EUR 0.90% 2,543,670.045 22.49 21.99 17.75
W (acc) GBP 0.90% 903,463.879 11.46 11.13 9.01
Z (acc) EUR 1.20% 1,554,560.818 20.26 19.85 15.98
LIRBRKEES - USD
A (acc) EUR 1.60% 127,872.735 19.05 18.73 17.34
A (acc) USD 1.60% 707,061.093 16.72 16.25 14.45
A (Mdis) RMB-H1 (&8 ) 1.80% 2,004.088 102.06 101.54 95.04
A (Mdis) SGD 1.87% 1,901,987.973 5.89 5.94 5.56
A (Mdis) USD 1.60% 3,335,953.022 9.43 9.26 8.42
AS (Mdis) SGD 1.75% 941,724.450 9.36 9.42 8.81
B (Qdis) USD 2.10% 1,826.484 8.23 8.07 7.36
N (Mdis) USD 2.57% 23,227.023 8.20 8.09 7.43
Y (Mdis) USD 0.01% 106.876 14.19 13.67 11.96
2IRES - USD
A (acc) HKD 1.83% 101,741.537 18.10 17.28 15.19
A (acc) SGD 1.83% 1,181,797.105 10.97 10.69 9.65
A (acc) USD 1.83% 1,964,265.578 44 .24 42.08 36.96
A (Ydis) USD 1.83%  12,424,050.599 38.49 36.62 32.16
AS (acc) SGD 1.73% 621,277.438 11.37 11.08 9.98
C (acc) USD 2.41% 218,761.507 24.07 22.96 20.28
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=13 NN
et E#
RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F
12A 31 H 12A 31H 12A 31H 6 A30H 6 H30H
(B RMEE25) ERITRE BSRFEEEE SRIEEEE SREIEEEE
23ES -USD (#)
| (acc) USD 0.85% 152,015.046 27.50 26.02 22.63
N (acc) USD 2.58% 452,869.664 26.85 25.64 22.69
W (Ydis) USD 0.90% 54,845.096 12.33 11.81 10.34
X (Ydis) USD 0.25% 58,829.454 10.73 10.31 9.04
Z (acc) USD 1.20% 52,999.713 12.26 11.63 10.15
LHERASRESES - USD
A (acc) EUR 1.70% 529,562.420 14.44 13.70 13.16
A (acc) USD 1.70% 374,331.125 15.94 14.94 13.78
A (Mdis) EUR 1.70% 6,823,647.142 5.12 5.04 5.21
A (Mdis) USD 1.70% 3,181,169.120 5.64 5.49 5.46
F (Mdis) USD 2.70% 370,112.265 7.36 7.20 7.22
I (acc) EUR 0.91% 53,786.360 16.39 15.48 14.75
N (acc) EUR 2.20% 556,954.781 13.28 12.63 12.19

RNEREES - USD
A (acc) USD

A (Ydis) USD

I (acc) USD

N (acc) USD

LIREHEHEMES - USD
A (acc) CHF-H1 ( BB )

A (acc) EUR

(acc) EUR-H1 ( BB )
(acc) HKD

(acc) NOK-H1 ( & )
(acc) PLN-H1 ( B )
(acc) SEK-H1 (3B )
(acc) USD

(Mdis) AUD-H1 ( 3&B& )
(Mdis) CHF-H1 ( &k )°
(Mdis) EUR

(Mdis) EUR-H1 ( & )
(Mdis) GBP

(Mdis) GBP-H1 ( 3B )
(Mdis) HKD

(Mdis) JPY-H1 ( BB )"
(Mdis) RMB-H1 ( R )
(
(
(
(
(
(

Mdis) SGD
Mdis) SGD-H1 ( 3Btk )
Mdis) USD
Ydis) CHF-H1 ( &8 )
Ydis) EUR

A
A
A
A
A
A
A
A
A
A
A
A
A
A
A
A
A
A
A
A
A

Ydis) EUR-H1 (BB )
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1.85%
1.85%
1.07%
2.60%

1.41%
1.41%
1.40%
1.41%
1.41%
1.41%
1.41%
1.41%
1.41%
1.38%
1.41%
1.41%
1.41%
1.41%
1.41%
1.38%
1.41%
1.41%
1.41%
1.41%
1.41%
1.41%
1.41%

729,972.310
1,308,043.285
2,905.674
99,752.328

1,294,429.099
6,478,833.127
6,343,069.958
1,864,059.890
439,619.194
722,902.194
3,323,553.435
18,692,400.713
9,091,942.560
2,196.500
13,380,805.361
15,002,865.399
972,960.828
5,493,741.833

149,523,182.740

3,636.375
627,306.310
6,010,417.436
16,499,239.277
52,754,670.072
823,567.315
10,587,729.624
8,119,999.827

51.05
48.18
24.80
31.83

9.82
22.36
14.90
11.94

8.01
72.58

9.05
24.71

5.16
10.35

7.35

4.38

6.37

3.65

5.33

1,026.77
56.27

5.43

5.03

8.1

3.95

7.36

4.10

48.14
45.44
23.30
30.13

9.58
21.58
14.37
11.43

7.72
69.03

8.74
23.57

5.14

7.33
4.36
6.30
3.61
5.27

56.14
5.48
5.01
7.98
4.08
7.54
4.19

42.96
40.55
20.62
27.08

9.93
22.25
14.80
11.33

7.95
67.56

9.03
23.33

5.58

8.04
4.78
6.92
3.90
5.56

60.78
5.93
5.36
8.40
4.63
8.47
4.75
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FRANKLIN TEMPLETON INVESTMENT FUNDS

=13 NN

et E#
RERALL=E B=E BE 8= B=E
2023 £ 2023 2023 £ 2023 £ 2022 §F
12A 31 H 12A 31H 12A 31H 6 A30H 6 H30H
(B RMEE25) ERITRE BSRFEEEE SRIEEEE SREIEEEE

EREFBHMESE - USD ()

B (Mdis) USD 1.83% 6,014.105 7.15 7.06 7.52
C (acc) USD 2.19% 94,409.859 7.61 7.29 7.27
C (Mdis) USD 2.19% 4,247,280.642 6.73 6.66 7.07
F (Mdis) USD 2.41% 120,247.615 6.13 6.07 6.45
| (acc) CHF-H1 ( EE& ) 0.87% 192,863.004 9.12 8.87 9.16
I (acc) EUR 0.86% 500,217.313 22.22 21.39 21.93
I (acc) EUR-H1 ( BE% ) 0.86% 466,485.083 14.31 13.76 14.10
I (acc) USD 0.86% 6,251,859.379 24 .51 23.32 22.96
I (Mdis) EUR 0.90% 71,960.272 7.55 7.50 8.18
I (Mdis) GBP 0.86% 304,564.607 7.77 7.66 8.37
| (Mdis) GBP-H1 ( &k ) 0.86% 283,009.094 5.41 5.33 5.73
I (Mdis) JPY 0.81% 295.648 852.29 856.72 843.52
| (Mdis) JPY-H1 ( &R ) 0.82% 11,508.413 402.66 408.61 453.18
I (Mdis) USD 0.72% 239.422 6.71 6.59 6.89
| (Qdis) USD 0.85% 58,161.532 5.42 5.32 5.60
I (Ydis) EUR 0.91% 88,535.121 7.70 7.87 8.79
| (Ydis) EUR-H1 ( &8 ) 0.86%  7,355,663.679 432 4.40 4.95
N (acc) EUR 2.10% 2,614,907.850 19.39 18.78 19.50
N (acc) EUR-H1 ( BB ) 210%  4,436,719.607 12.90 12.48 12.94
N (acc) HUF 2.11% 1,475,157.961 159.19 150.05 165.79
N (acc) USD 2.10% 3,389,355.022 21.43 20.52 20.45
N (Mdis) EUR-H1 (&8 ) 2.10%  11,851,375.944 4.87 4.87 5.37
N (Mdis) USD 2.1% 472,525.285 4.01 3.96 4.20
N (Ydis) EUR-H1 ( &8 ) 2.10%  1,836,043.615 3.87 3.97 453
S (acc) CHF-H1 (&R ) 0.54% 23,548.473 7.42 7.20 7.41
S (acc) EUR 0.54% 180.885 8.53 8.20 8.38
S (acc) EUR-H1 ( &k ) 0.54% 4,783.337 7.89 7.57 7.73
S (acc) USD 0.54% 29,949.357 9.38 8.91 8.75
S (Mdis) EUR 0.54% 798.724 6.30 6.26 6.80
S (Mdis) GBP¢ - - - 4.37 4.76
S (Mdis) GBP-H1 ( ik ) 0.54% 5,889.949 5.82 5.73 6.18
S (Mdis) USD 0.54% 100,000.000 6.21 6.09 6.36
S (Ydis) USD 0.54% 2,049,000.000 4.72 4.75 5.07
W (acc) CHF-H1 ( 8 ) 0.91% 25,718.789 7.10 6.90 7.12
W (acc) EUR 0.90% 209,583.384 11.04 10.62 10.90
W (acc) EUR-H1 ( EES ) 0.90% 150,098.052 8.77 8.43 8.64
W (acc) GBP-H1 ( & ) 0.91% 78,756.040 8.10 7.73 7.83
W (acc) PLN-H1 ( &8 ) 0.89% 2,095.297 81.63 77.45 75.45
W (acc) USD 0.90% 900,420.123 10.46 9.95 9.80
W (Mdis) EUR 0.91% 416,742.150 5.76 5.73 6.24
W (Mdis) GBP 0.91% 470,650.807 6.39 6.30 6.88
W (Mdis) GBP-H1 ( 3Bk ) 0.91% 299,569.924 4.16 4.10 4.41
W (Mdis) USD 0.91% 1,612,117.647 4.56 4.48 4.70
W (Ydis) CHF-H1 ( 3B ) 0.89% 6,886.138 4.73 4.87 5.50
W (Ydis) EUR 0.89% 7,922.939 5.70 5.82 6.50
W (Ydis) EUR-H1 ( k& ) 0.88% 2,897.000 4.75 4.84 5.45
X (Ydis) USD 0.29% 46,326.495 5.39 5.42 5.77
Y (Mdis) USD 0.01% 141.243 6.13 6.00 6.23
Z (acc) USD 1.1% 246,436.986 1211 11.54 11.39
Z (Mdis) GBP-H1 ( %k ) 1.10% 16,280.715 473 4.67 5.04
Z (Mdis) USD 1.11% 322,443.081 4.98 4.90 5.14
Z (Ydis) EUR-H1 (BB ) 1.11% 76,049.639 4.19 4.28 4.83
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HEtER
B 0z #z e 0z
2023 §F 2023 §F 2023 §f 2023 §F 2022 §F
12A 31H 12A31H 12A31H 6 H30H 6 A30H
(SEMHE25) ERTRE SRIAEEE SKSEEEE SKSAEEE

RE (Bt ) &£ -EUR

A (acc) EUR 1.82% 326,242,686.176 20.55 19.43 17.45
A (acc) USD 1.82%  10,572,692.353 22.71 21.23 18.30
A (Ydis) EUR 1.82%  10,776,576.733 20.29 19.19 17.23
A (Ydis) USD 1.82%  1,029,531.337 22.36 20.89 18.01
I (acc) EUR 0.97% 557,028.560 24.84 23.39 20.82
I (Ydis) EUR 0.95% 3,400.000 19.28 18.27 16.34
N (acc) EUR 2.57%  1,192,074.004 17.16 16.28 14.73
W (acc) EUR 1.02% 156,037.363 12.18 11.47 10.22
W (acc) USD 1.01% 1,652.893 12.69 11.81 10.10
W (Ydis) EUR 1.02% 10,988.000 11.36 10.76 9.62
WTEMES -USD

A (acc) EUR 2.25% 773,735.984 10.16 9.44 7.76
A (acc) SGD 2.26%  1,243,293.184 7.76 7.30 5.93
A (acc) USD 2.26%  1,206,627.096 72.15 66.22 52.31
A (Ydis) EUR 2.26% 176,664.845 49.53 48.44 42.60
A (Ydis) GBP 2.25% 12,081.358 43.07 41.81 36.84
A (Ydis) USD 2.26%  9,846,321.172 54.67 52.86 4458
C (acc) USD 2.84% 63,715.074 13.35 12.29 9.76
I (acc) USD 1.27%  1,846,746.650 24.93 22.76 17.80
I (Ydis) EUR-H2 ( E& ) 127%  3,787,612.239 6.93 6.91 6.97
N (acc) PLN-H1 ( &8 ) 2.75%  2,300,349.378 8.23 7.58 5.94
N (acc) USD 2.75% 332,530.981 35.75 32.89 26.11
W (acc) GBP 1.31% 308,408.406 13.02 11.94 9.75
W (acc) USD 1.31% 645,350.962 9.34 8.53 6.67
X (acc) USD 0.25% 90.679 12.82 11.65 9.02
Z (acc) GBP 1.71% 347.667 12.46 11.47 9.41

AEE [ BRADRBIR R #
RS / RO XM

'BSRKE 1 BRESID.

68 REFEFERS www.franklintempleton.lu



FRANKLIN TEMPLETON INVESTMENT FUNDS

BrIE SRR MY RE

B ZE 2023 £ 12 A 31 H1LHARS

figE 1 — AT

Franklin Templeton Investment Funds ( "FTIF) = "A&RAQF, ) BRI% 2010 £ 12 B 17 B ERESRELAZRBITERE
EEE 1 BoMBALZESRENT , BRAUBSERIFEERE (société d'investissement a capital variable)s ZNAF)HR 1990 F
1M1 A6 BEEREFMEL , BEEHR, RAHRETEBAH AT RM I BFFESRG ( "ES, ). ALTAESGIAR
BEAREZEFTRAREBENTES,

FRAEEAREERUREN e REWSETERRFNAMSHKEE  BREBRSTLNES , OBEFRARRE MK SR
S, ZNANBEREEREBZ T REBERERERR , WK Franklin Templeton LB EMER BT 2 AR REERE
EHg  RRRZEBAHEENRERS
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FRANKLIN TEMPLETON INVESTMENT FUNDS
Bt 5 R R B R

ek 2 — EEMEFTBER

(a) —#%
g RAgEceerER. RrESE L BERREELWEBRES AR NG

Bl Bt ZZ7ESHNBREFASEERMAR.

(b) EZFIRE

ERFEXSAELT , FEFAEMAABN TS LEENES , SURXSAATERERHANEERTE. EBXZMATEE
EREERZNERDE. ENESIRETEEENRES , BRI HEE SN EES XRFHE.

ARBEEEARERZM LT RRIEEEAEEABNTE LEENR S | HUREEENERTE, EREBTRARELF
BE, IEEERHEGHERAUT , RETUASERBNEENE.

BREBEEFARRAEHRE , TRERT S KT LPAERRELARROFE , FETSERIZNER , BATLRENTS
BRAREBET S OEEE  IATEEREVESRIAESREASEEEREAEBENABERENES (URFAREND
BiRER, SRS (SR ) EFREURTRTARERZNEMABERENES ) ROFEEEE B TRNEE.

ANTNEERASEL E , EURETSERNEAR, 88X 20235 12 A 31 B , AN TAYUNUTESFEATSKENTEER
%

y:l
ERERES

ot
o

HRES

LREHEES
-]

)

MEES

AXES

3
i

m
=
Bk
i
K

BERBNES
BRI HEMRES
RREFES

DHERES
DNNEERES
SHUEES

-
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FRANKLIN TEMPLETON INVESTMENT FUNDS
B % R B B

Mgt 2 — ERMEFEE (/)
(b) BHIRE (@)

METEARSES
MEERES
MEERPEGEES

EHBNES
BONR R SRS

BN N EEERES
BETEES
SRFEES
SHRRESEES
SHRBRRREES

A
&
Hint
k>

RNBRPRES
BE (BT) &S
MTEMNEE

ARRRANRBEEFARERBATSERBLIERNEREETRALFTRFRFNEMEE 2 N FEE. £EERAT , BH
ESEREIRESTEZET  REESHRANEF RFERSRENERS.

ERENSHHE , HEREBSMELENRENEX , ORFEESH FERAHE , BTIEESRIN  XTEES, BEA
WHES, XERFEES, DNEFESNSBURES  SLESHREELHENE.

ERENWEFTHE , FENSESEIR NS ERERS BE WA T,

HREFBERIFNAGECREFEEREENEUSERS  ESRGERBANETHMERFARERINEEGE, BLEAER
MRERMERFAARR , EREBRARSNRLOREMESE  YTSHE "EERFEERPRER. METARNRERNRE
wsE / FES.

E¥ TS T REETEE,

2022 2R 24 B, BRFAKESZHNEIEAL LHERESETH. B, BANSRTHRENFEREZABGNS =N , 5
BHEKE , BT EELERVZEANEMRFERARRETHSNEBAR,. ARRE, BAETEH. SERERABENEM
BN, RERERBETEEALENRBMENZE  YRBESHEEBRRNEFRNTRNLETEH., BE 2023 F£ 12 A
31 B, BEGREIENEERT

FESANERBOBENT (RENLABELAT  AUERERRERNIERBEFEE ) -

% % % %
UFELER &t SRR AR B HE

LTEERES 202312 A 31 H 0.43% 0.00% 0.00% 0.43%

(c) IBHASNEES2HY
AEMEMNERNE FEEHR, AERACEMERNE, BEPAEZNERS BN EERFEERDERER. .
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Bt 5 R R B R

Mgt 2 — ERMEF R (/)

(d) £FHEAE3EHY

RRF AT U ESRMBERY , AT ESRPENRERS., SRPEZNALTREUAE -BEEER , ERE-—KEEE
RHEXR-BHEMITUNHBE, A—BREAE—EBIUIRFHTREEUEAENNARBEIRS. BERNIN , EREHRK
BE, AL ARBABRERFEERSDIAIRE, EROERZH , WERRBRIFSURERBRRI, ZOERR , &%
HRSEWENR I BACERESR. CERNAERESRIIIN "EERFEEZH®/RE. .

(e) FlER3HELKY

MERB|ZARHERNZEBFEROER K RLAEREEAESEMRBRASRENH R, KBRRTWBETREIH X
RHZERL , BARFERARIR kS / BA,

BBEHSETENRE , ARXBRIZNVERETEAR , IRELD , AMEARBRABRBXIIA "EERFEERB®/E. -
EXBREVROKILE  ESHREZCERANZRRAMERENFRERTERENFRECEE. FARINEHZFE
HE LR KRS R E N RF

MBI ABRSETREY  UARTHA TRELZRRZNEITERE,

(f) BAR3 R 2L4Y
BRIBIVRANBBRB/RSRSBERABRE - FEBEE - FNEEHE.
RETSETENEE , BRXB/ZOBAEHEAR , 262Y , AMEARERIBRIBEXRIIAN "EERFEERDHRK. .

ERXBEVRAKILE  EEMRECCERABZRBAMERENFRERTERENFRECEE, FARINVEHZFE
R BUF RSB N KR,

BRXBIVzARSETRHREE , ARXZHFREIRRIZNWETEREN THEM,

(9) RREHRMELK

RXEBRP|REF CHARBUMETRERTENFENAENHE. BETSETENRE  IREYTMBZNERRTE
Atk , MREEREMEY , IEARERIBRBRIIA "4ERFEERBRE. -

EXBEVRAKILE  EESMREZCERANZRRAMERENFRERTERENFREZEE. FARXNEHZFE
#E R R B ROF R RUF

RXEBIB|BYzERBETREL , URXIYFURELIRBZNETERE. AIBE—EEE, Am , BF 2023 &£
12 A 31 B, E£XERKMKO,

(h) A EREN 33240

REMIBRZWR—FRAZRE-EREIIHNEXINRIE , ME - FRASRBEBEENERIAREANGE , DRTEEL
EFBERAREAER K,

RETSETENEE  REMIBRZNERETEAR , IREEEEALY , MEARERISRERIIA "EERFEE
BBHH=. .

EXBREVROKILE  ESHREZCERAZRRAMERENFRERTERENFREZEE, FARXINEHZFE
HE R R KRS R E N RF

BT RIZYERSETRENL  UERRFEF o E L RBRNBEBITER,
(i) BB ER

ZWERRBLEARARES BT INGHN  EFRABEMEXINRE  MERSFERNBXRNSHERTRAVNKLBERR. 21
ERURMRT BRENEFTLFTR.
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B % R B B

Mgt 2 — ERMEFEE (/)

(i) BB E% (&)
EHITZNEER , AESTHETEQNRLELATEHEERGNSE—TEILENERESHN / REMEE ( "VHRERS. ). B
BHXZAT , BN "EHEES, K BEAELTHMBRBAEERSEERD X FUE.

ZYEENTSEEHENRSIEEXZ I RARZNRZTNEREARZERRAE. HREGERBRKTERS RN
#E , TUERABEZRBREMEBNRRCAERS.

RETSETENEE , LVEFSRETEAR , D , AEAKRBRENFZHBRAIA 'EERFEELDERR, . BT
ZYURHRI R TNEARBASERREREEIIA "FEEHRK, . ERORIKLE  EE8RIEIANEAZRERERD
BER 2 RBSRIE R AR,

(i) fE B3 #3240

FRAENBMZYE-AGATEMERRS  MAEBSEARE-RHE  ARENERERN , B—A05 - A EPINEER
H, RIBLRALRENSREERBENCEASH  BUE - FTEREXINEARIE. OIRBEUESEH , A5 -FEO—7
ETXAN , RI|ZOBAKR L, EAEEANEAZFNRENEGEENIR  BEEEBHERESNER,

REHBETENRE  FAENKBRZYVSAETEAR , IREEFEFED , MEARBRABZRERIA "EERFE
E2BHR. . BETROBRIAIVINEARESERREREEIIA "TFEEHKR, . EXRZOENRLE , ES8KI
FXANEARBEREERZFERERAK.

FRENXBRZNVNEARSFENENTRES, TERBUNRETEARRZHFURELIZRINETHRS (HLFSEB
TREE®RE. PHTHEHE)

(k) BIEREZEH

EEEZVRFAE AR SER B EMER , BOEERBASELRER RN ERBNRONEN. BANREELR
BRE , SEHNEEELARE. NETEEREEMSZRSRE  UENS (IEEEFRKER ) BEERRCENZETAE
BERCRS, ATEEERERESEADREE  ABARAREL RERENSHERE, NREFEEE  IBNSRER
EEEEABNEEACERCRR. EREHIER , AERNSHACER NS (BHEER ) ISERCBEX (BAE
#E).

HEBOFEABRZESNERKD. ERTEARDINEERTS  AEXZHFELIBTENRBHO TRELS,

ANRBRTES, PERRRRBEER ( "NREEE) ). KEEEEURESRE  AXATREABERBLRER. T8 ,
HRXZHUFERBETEY AR ZNBIAEANE WAL ARTHEFERIAEAAR.

MESR FEE®RK. PH TRERZOTHED .

() SHEXR S
HRE-BES  ARRUBRESHEERRTHRS , HEXZ AERCERREXRESHHERE,

HRE-—EES , ARKURESHELERHENEERARE  EBREFE A CHRERRERXE SN ERE, ERER
SFHEERE  AEXZNERIRIIN TEERFEERBBRR P,

ARREMBERRFNSEEERI T, TRERNT , HEE 2023 F12 A 31 HWHTF :

AED 3.6728 HUF 346.8800 PHP 55.3980
AUD 1.4672 IDR 15397.0000 PLN 3.9344
BRL 4.8524 INR 83.2175 QAR 3.6438
CAD 1.3250 ISK 135.9500 RON 4.5055
CHF 0.8411 JPY 140.9750 RSD 106.2100
CLP 881.0100 KES 157.0000 RUB 89.2500
BEARY 7.1258 KRW 1294.8600 SAR 3.7500
COP 3875.3400 KWD 0.3073 SEK 10.0841
CzZK 22.3610 KZT 455.3600 SGD 1.3197
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Bt 5 R R B R

Mgt 2 — ERMEF R (/)

() AERS (1)
DKK 6.7516 MAD 9.8672 THB 34.4200
DOP 58.0450 MXN 16.9805 TRY 29.5872
EGP 30.9250 MYR 4.5950 TWD 30.6820
EUR 0.9057 NOK 10.1594 uYyu 39.0600
GBP 0.7844 NzZD 1.5817 uzs 12352.8600
GHS 11.9650 OMR 0.3850 VND 24270.0000
HKD 7.8090 PEN 3.7055 ZAR 18.2909

L EERE AR NEEEEE,

E¥ES R BMEE 27,

(m) BRI} S

EEFARDRZT  E2ELEARENWEAERES  LAKELTERRBEANEREARELEL (BH, BB, BR
REME ) cBENRN. EELREFEAND , ESRREARRBZ A ERFEFNE. ESBFARRESEEMER
ARBEAREHEREBZEEZ REVEHEFRAEREZAE.

RETEETENRE , ERRDRESARTEAR , BFE2Y , AEARBRASRBRIIA 'E4ERFEERHRE. -
BRI EERRENERERBCZERRCERAE,
mEE TFEERE. N TETERERERRERSE . S "AFREARBRZ ZREIM, TiLk.

(n) YA

BRARBRERELABA. FMEKRAZER  YAESEERENTHRN (WER ) . RTANBERIIZKEIFAES, &
MR SRRAEESR SRR (NERA ) . MERATEHTERAER , SEFFSEE / ERREHNE, HE, HEE
TEABENERENER.

(o) BHEE

EHRESREBRRATNEERN , ESRSTEREKE 50% EERARNERXS. ESNESRZBERIBEEEKE &
ESREFRBENAARRBERRERTEERY  BESXETHERESRERRAENEEEE., BXEERZNRS
HFRBRBUHBERER, QFALNE. FETSREMTSESEN (BF—RMEED ) ETNSINMREERNFEEER  BERS
BEXZNRZHF. BEHFNREYRFENEZEBA, FAFRIBERE EEFSEREBETZRIELER, &
ERmRBETRERR  ERRcBELCRAZLRAMEBHCRFEENRS. EREERAE EERFEERDHRR. N 'R
#EE, ATRE. TNREEFFENXZEABHABNES IV,

(p) FMER
RS BRTHBENENEANZERTAEA.

(q) BEVEE

ESNEREEFETRERREERTRMRRZEANEREEESROURRERELAAPIEXZBRARERERATR
5| A E A A T #5E

RATREEEMTVEYRERRIE , ALATHREFARDEERFEAEGEBRN 7.

ESHRARSEEMT  EESKELNERETDHENRE (B RARRHNEN ) BEBRERER  REBRISUZES
MG BFEEN B LREE., ESTURAREREATHERDEERFIRNEARTNR S R EEHS

BE  UFRAERSEESFRANENERFEEE  MEESFRLBRIERFEEE. ESTSEARDENNEREES
ERDRIFE  EEREFSHESHEERGENNSREEFEELMERSE (LEIHERT ) . RBEERLHHEE
REEXZHHEERR.
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B % R B B

Mgt 2 — ERMEFEE (/)

(q) RENEE (&)

ELFERORRRESBEANBHEENRMERURGENIZEM.

WHEREEIR  ARRARDEE  ESEEFENRDTRELIRRREBSHNEERT,
REZENANPERREERR , fIRFZE. HAERENEASEEUAR AR EZESHBREBENTG S .

RBEERFTERARALANAEES, ANAKEHEEERARNEE , URRENXZ MAMEARELUE, LERAE
TETEEEHE , YABEERTTIEBREREEFEN 2%, BHERT , EEANBRRRZEFHUARBAFEHAR
RABHOBERT , ESE TR ML RE,

ERNARERDEEEEZSSUTLENECREIETEARNELRR. ZZE A ERRHEEARNRTUAREDR
RWFHELLE  SEENTRERTERINER,

ERAETEEEATEHEMPSENERERH,
EREROERNS , EELFAIFERRBEREDNFEEBRIERE (WEA ).

NRBHEEREEPRNKER—B , FPEEBRBENFEETCRRDEERE , BR , M BRI BENFRNEREE
FEASOERDEERAE. BE2023F 12 A 31 B, REEAREE.

FYEA  RBEERBIEUTESHNEREEFE -

2REHEES

KREERESES
AXES

DNNEERES

MEERPNEGXES

M3 — SERRE

RUEHSTHRERTEEFFERREDLE (UCITS) MEMBEKMBEARERKREDLE (UCI) WM , £ETEHE Franklin
Templeton Investment Fund R EME S, BIER 2023 F12 A 31 B , A TESHEFRLNAE —EESRTHRA.

BSRERRHEN HWEBESRERN
B RHRETE BESRENTE EHIRETE

THERES usSbD 1,815,158,692 17,402,728 1,797,755,964
FETBEARRES usSbD 104,016,304 1,670,904 102,345,400

BEESRENHRESOHFEEMRLES 64,377,923,553 =TT,
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Bt 5 R R B R

Mik: 4 — EERER

BitR 2023 F 12 831 B, AR BAETIHEHERRRESEBEHE

ERFRIEE

BE&RS5HF BESEWEHHE

HFEHRES

Royal Bank of Canada usD 4,500,000

LHEHEES

Royal Bank of Canada uUsD 1,200,000

REEWESES

Royal Bank of Canada usb 900,000

HEES

National Bank of Canada uUsD 36,800,000

SEREES

Credit Agricole Corporate

and Investment Bank UsSD 75,824,100

National Bank of Canada uUsD 70,554,100

Royal Bank of Canada usb 99,785,900
246,164,100

DHERESE

Royal Bank of Canada usbD 8,400,000

DN NESERS

National Bank of Canada usbD 30,000,000

Royal Bank of Canada usD 30,000,000
60,000,000

76 RETHFERE

EHERNEE
E2XZHTF (RESEHEHE )
SENEEE
Royal Bank of Canada usD 10,400,000

KHPEES
Royal Bank of Canada usD

RERES
The Toronto-Dominion Bank EUR

6,700,000

5,165,000
HERERES

Credit Agricole Corporate

and Investment Bank uUsD 24,700,000

EBhHBMNES

Credit Agricole Group EUR 3,600,000
BRI E S

The Toronto-Dominion Bank EUR 900,000

B ELEES
Credit Agricole Group EUR

1,700,000

LRRREERS

Credit Agricole Group EUR 6,100,000

National Bank of Canada usbD 26,628,024

32,728,024

SRBFERRES

Royal Bank of Canada uUSsD 1,600,000

LRES

Royal Bank of Canada uUsD 13,400,000

fpNBfEES

Royal Bank of Canada usbD 4,600,000

BE (Bx) &2

Credit Agricole Group EUR 118,000,000

The Toronto-Dominion Bank EUR 177,000,000
295,000,000

RTENES

Royal Bank of Canada usbD 12,100,000
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B R R M EE
fiEE 5 — IBEASNEESRHY
BIER 2023 F£12 A 31 B , XN BT A RBITEN -
EREMES
BA = B A RER
BF (BE)
UsD
AR R RN ERZN
CHF 2,041,773 usD 2,341,496 2024 £1 A 16 H 89,572
EUR 22,025,896 usD 23,824,804 2024 £1 A 16 H 507,588
PLN 8,814,153 usD 2,199,018 2024 % 1 A 16 H 40,917
usbD 261,457 CHF 227,149 2024 1 B 16 H (9,001)
usD 398,353 EUR 362,577 2024 %€ 1 A 16 A (2,193)
usD 2,634 PLN 10,246 2024 %€ 1 A 16 A 30
626,913
ERZIHTHIR S F S
J.P. Morgan 626,913
626,913
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BigE 5 — EHASMESZYY (@)

EMFEIRESREASES

BA

AREREEREHEGHERNERY

EUR
EUR
GBP
GBP

www.franklintempleton.lu

15,738,699
7,973,955
480,370
610,330

13,648,347
8,419,370
549,459
697,151

FRANKLIN TEMPLETON INVESTMENT FUNDS
B % R B B

REEEEERE

RER
EF ()
EUR

(15,663)
350,698
5,035
7,042
347,112




FRANKLIN TEMPLETON INVESTMENT FUNDS
Bt 5 R R B R

BEE 5 — IWHASNEESZH ()
BOMEIRASHRMSES (HF)
BA

A R £ 38 05 W 3 A S B 2240

EUR 210,010
usb 3,303,854

FRZHETIIRZHF RIS :
Deutsche Bank
J.P. Morgan

230,815
3,058,906

EIEE R "3
A (BE)
EUR

2024 &
2024 &

6
6

1,073

(68,227)
(67,154)
279,958

1A
1A

16 B
16 B

350,698
(67,154)

Morgan Stanley (3,586)

REELEERS

279,958
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Bt R R MY A
BiEE 5 — IRHASMNESZE (@)
REEHRESES
BEA BH EECICR ] HR
BRI (B8E)
usb
FARA B A7 48 5138 B Y = FA AN E 2249
CHF 714,724 usD 831,658 2024 %1 H 16 H 19,338
EUR 43,212,676 usD 46,694,689 20241 H 16 H 1,043,109
PLN 26,945,784 usD 6,704,606 20241 H 16 H 143,108
usb 564,286 EUR 515,589 20241 H 16 H (5,294)
usb 116,126 PLN 462,858 20241 H 16 H (1,500)
1,198,761
LRZHEHTIRZHFRE
J.P. Morgan 1,198,761
1,198,761
NEIEES
BEA BH EECICR:] RER
BRI (#B8)
usb
FARA B A7 48 538 B Y & BA A E 2249
AUD 4,645,303 usD 3,053,807 2024 %1 H 16 H 113,749
EUR 35,303 usD 38,144 2024 %1 H 16 H 856
SGD 12,787,910 usD 9,545,148 20241 H 16 H 151,334
usb 2,403 AUD 3,571 20241 H 16 H (32)
usb 3,745 SGD 4,987 20241 H 16 H (35)
265,872
LRZHETIRZHFRE
J.P. Morgan 265,872
265,872
BEAWRES
BEA HH EECICR:] RER
BRI (BR)
usb
IR B2 48 B8 B = BA AN E 2249
AUD 194,672,560 usD 127,955,446 20241 H16 A 4,788,591
CHF 532,714 usD 610,935 2024 %1 H 16 H 23,350
BEARY 507,516,659 usD 70,696,260 2024 %1 H 16 H 593,082
EUR 157,685,767 usD 170,385,903 2024 %1 H 16 H 3,812,317
GBP 21,645 usD 27,208 2024 %1 H 16 H 387
JPY 4,629,238,285 usD 32,017,175 20241 H 16 H 891,048
PLN 15,419,359 usD 3,847,821 20241 H 16 H 70,691
SGD 178,701,672 usD 133,412,639 20241 H 16 H 2,088,599
usb 5,367,014 AUD 7,946,571 20241 H 16 H (51,622)
usb 7,879,576 BtEARY 56,458,582 20241 H 16 H (50,992)
usSb 1,685,971 EUR 1,540,060 20241 H 16 H (15,359)
usSb 81,397 SGD 108,357 20241 H 16 H (766)
usSb 440,271 ZAR 8,114,721 20241 H 16 H (2,843)
ZAR 115,345,443 usD 6,043,266 2024 1 H16 H 255,301
12,401,784
LERZUHTIZZEFRE
J.P. Morgan 12,401,784
12,401,784
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Bt 5 R R B R

BEE 5 — IWHASNEESZH ()
HEES

BEA BH FH KRER
BE BF (BR)
usD

FARARR 1 48 5 368 B 9 i FA /N B 2249
EUR 13,472,368 usD 14,557,289 2024 %1 H 16 H 325,871
PLN 34,483,596 usD 8,574,675 20241 H 16 H 188,619
usb 215,773 EUR 196,293 20241 H 16 H (1,075)
usb 266,448 PLN 1,046,322 20241 H 16 H 547
513,962

LERZHETIRZHFRE

J.P. Morgan 513,962
513,962

AFxES
BA Hili bz h KRER
BF | (B8)
JPY
R385l B BR Y EHISNE A
JPY 135,841,944 usDb 956,733 20241 A 16 H 1,256,444
usSbD 6,064,962 JPY 877,028,262 20241 A 16 H (23,857,922)

LR TIRZHF RS

(22,601,478)

J.P. Morgan

(22,601,478)
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B % R B B

BYEE 5 — WHASNESLAY (4 )
SERBES
BA {0 B BB

BRI (W)

usb

ARERERERERAHERNERN
CLP 3,309,624,533 usD 3,646,921 2024 %1 5 18 B 106,531
CNY 15,534,213 usD 2,159,630 2024 %1 5 18 B 34,197
CoP 10,212,650,360 usD 2,448,216 2024 %1 5 18 B 178,620
CczK 2,343,774 EUR 94,967 2024 %1 5 18 B (155)
EUR 85,214 HUF 33,696,405 2024 %1 5 18 B (2,783)
EUR 111,309 IDR 1,854,520,000 2024 %1 5 18 B 2,528
EUR 5,439,786 PLN 24,313,423 2024 %1 § 18 B (168,940)
EUR 470,000 usD 498,556 2024 %1 § 18 B 20,625
HUF 196,450,000 usD 559,630 2024 %1 5 18 B 5,377
IDR 81,617,673,399 usD 5,179,501 2024 %15 18 A 120,587
INR 168,066,634 usD 2,017,176 2024 %18 18 A 1,489
JPY 703,355,882 usD 4,795,504 2024 %15 18 A 204,888
KRW 2,205,281,000 usD 1,690,000 2024 %15 18 B 23,918
KZT 322,615,208 usD 658,936 2024 %1 B 18 B 46,186
MXN 76,575,423 usD 4,187,638 2024 %1 B 18 B 310,193
MYR 7,673,921 usD 1,660,000 2024 %1 B 18 B 11,831
PEN 21,205,037 usD 5,601,205 2024 %1 B 18 B 152,494
PLN 25,677,023 EUR 5,634,401 2024 %1 5 18 B 300,445
PLN 1,110,562 usD 262,269 2024 %1 5 18 B 19,920
RON 1,879,004 usD 401,655 2024 %1 5 18 B 15,288
TRY 14,204,739 usD 472,454 2024 %1 5 18 B 3,073
TWD 51,726,947 usD 1,640,000 2024 %1 § 18 B 48,710
usD 1,919,734 CLP 1,789,642,872 2024 % 1 § 18 B (109,903)
usD 2,149,489 CNY 15,514,364 2024 %1 5 18 B (41,535)
usD 6,830,722 CoP 20,542,595,581 2024 %18 18 A (768,048)
usD 2,313,668 EUR 2,165,419 2024 %15 18 A (78,340)
usD 514,505 HUF 190,129,998 2024 %15 18 A (32,326)
usD 5,348,073 IDR 83,794,057,136 2024 %15 18 A (93,346)
usD 2,010,000 INR 168,337,985 2024 %1 B 18 B (11,924)
usD 4,458,881 JPY 660,331,026 2024 %1 B 18 B (235,633)
usD 264,805 KRW 347,902,694 2024 %1 B 18 B (5,581)
usD 131,134 KZT 64,065,516 2024 %1 5 18 B (8,890)
usD 2,187,695 MXN 38,074,749 2024 %1 5 18 B (101,575)
usD 176,750 MYR 827,190 2024 %1 5 18 B (3.461)
usD 6,581,832 PEN 25,027,414 2024 %1 5 18 B (180,316)
usD 631,543 PLN 2,753,743 2024 %1 5 18 B (68,172)
usD 1,546,344 RON 7,028,422 2024 % 1 5 18 B (13,159)
usD 42,488 THB 1,562,277 2024 %1 § 18 B (3,346)
usD 614,123 TRY 18,699,989 2024 %1 5 18 B (11,890)
usD 202,000 TWD 6,300,683 2024 %15 18 A (3,696)
uSD 4,535,461 ZAR 87,146,425 2024 %15 18 A (222,249)
ZAR 107,716,307 usD 5,748,847 2024 %1 5 18 A 131,864
BRL 20,450,397 usD 4,067,667 2024%252A 135,002
usD 2,129,267 BRL 10,611,144 202428 2R (51,381)
KRW 1,182,025,308 usD 916,968 2024 €2 B 15 B 3,201
EUR 314,513 usD 346,752 2024 3 B 15 B 1,464
GBP 49,832 uUsD 63,539 2024 %3 B 15 B 2
usD 4,022 CAD 5,390 2024 %3 B 15 B (50)
usD 674,870 CLP 600,080,741 2024 %3 B 15 B (3,456)
usD 600,728 HKD 4,684,084 2024 %3 B 15 B (140)
AUD 2,874,000 usD 1,950,900 2024 %3 B 20 B 12,170
CAD 1,203,000 usD 904,679 2024 %3 § 20 B 4,174
CHF 865,934 usD 1,021,940 2024 %3 § 20 B 15,912
EUR 5,859,508 usD 6,092,201 2024 %3 § 20 B 43,527
GBP 4,488,000 uUsD 5,679,728 2024 %3 § 20 B 43,086
MXN 60,235,000 usD 3,410,033 2024 %3 f 20 B 92,639
NZD 3,475,000 usD 2,165,167 2024 £3 520 A 31,992
usD 3,968,734 AUD 5,911,000 2024 3 420 A (68,741)
usD 10,544,587 CAD 14,293,000 2024 %3 B 20 B (253,610)
usD 9,357,644 CHF 8,119,934 2024 %3 B 20 B (374,378)
usD 21,779,444 EUR 20,024,000 2024 %3 B 20 B (394,948)
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Bt 5 R R B R

BigE 5 — EHASMESZYY (@)

SERMES ()

BEA BH GRS R:] ¢
BF (BR)
usb
usb 11,922,436 GBP 9,452,000 2024 £3 A 20 H (130,159)
usb 95,025 MXN 1,672,000 2024 £3 A 20 H (2,202)
usb 1,502,532 NOK 15,596,000 2024 £ 3 A 20 B (35,166)
usb 12,848 NzD 21,000 2024 £ 3 B 20 B (430)
JPY 40,298,000 usD 288,274 2024 £ 3 B 21 H 1,063
usb 7,921,367 JPY 1,133,793,000 2024 £ 3 A 21 H (219,172)
usb 218,191 AUD 321,000 2024 £3 A 26 A (1,102)
usb 573,235 CAD 762,000 2024 £3 A 26 A (2,492)
usb 2,537,496 EUR 2,301,000 2024 £3 A 26 A (11,247)
usbD 1,107,945 HKD 8,640,000 2024 £3 A 26 A (645)
PHP 233,260,000 uUsD 4,000,000 2024 £9 A 20 H 205,232
usb 4,000,000 PHP 233,260,000 2024 £9 A 20 H (205,232)
usb 4,578,845 EUR 3,910,000 20256 3 A 31H 174,372
(1,417,219)

FARARR 4348 538k B 9 3= BA N FE 2249
CAD 8,348,391 usD 6,140,676 2024 1 A 16 A 161,006
CHF 23,736,932 uUsD 27,184,671 2024 1 A 16 A 1,078,123
CzK 113,483,465 uUsD 4,988,306 2024 1 A 16 A 83,974
EUR 276,676,928 uUsD 298,762,610 2024 £ 1 A 16 A 6,838,619
GBP 26,618,131 uUsD 33,453,056 2024 1 A 16 A 478,292
HUF 497,402,758 uUsD 1,398,121 2024 £ 1 A 16 A 32,897
JPY 4,103,989 uUsD 28,331 2024 1 A 16 A 836
NOK 393,718 uUsD 35,889 2024 1 H16 A 2,876
PLN 16,334,877 uUsD 4,059,262 2024 1 H16 H 91,490
SEK 575,693 uUsD 55,138 20241 H16 A 1,971
SGD 1,319,145 usD 984,356 2024 %1 B 16 B 15,826
usb 382,608 CHF 327,194 2024 %1 B 16 B (6,971)
usb 21,032 CzK 470,340 2024 %1 B 16 B 9
usb 17,441,511 EUR 15,954,060 20241 B 16 B (180,414)
usb 236,785 GBP 184,991 2024 1 B 16 A 969
usb 448,020 PLN 1,765,091 2024 £ 1 A 16 A (496)
usb 196,699 SGD 261,150 2024 1 A 16 A (1,306)
BRL 12,912,154 uUsD 2,636,640 20242 H2H 16,878
usb 67,000 BRL 331,707 20242 H2H (1,168)
8,613,411
7,196,192

ERBH TSRS W TR

Barclays (157,859)
BNP Paribas (8,890)
Citibank 46,186
Goldman Sachs 2,596
J.P. Morgan 8,297,355
Morgan Stanley (983,196)
7,196,192
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Bt R R MY A
Bi5E 5 — IMHASMNEZLLY (&)
EIENES
BEA BH FIEAEHA RER
BF (BR)
EUR
PR RR 4348 5 36k B 9 1= BA N B 2249
BEARY 282,108 EUR 36,385 2024 1 A 16 A (515)
CzZK 447,402,819 EUR 18,213,946 2024 £ 1 A 16 A (110,520)
EUR 63,293 CZK 1,560,043 2024 £ 1 A 16 A 168
EUR 428,365 usD 471,322 2024 £ 1 A 16 A 1,721
usD 12,884,534 EUR 11,932,809 2024 1 A 16 A (269,611)
(378,757)
ERZHETIIRZHF RIS :
J.P. Morgan (378,757)
(378,757)
EFI2REmES
BEA BH EECICR:] RER
BF (BR)
usb
FARARR 4348 536k B 19 1= BA SN B 2249
EUR 3,681,890 GBP 3,164,647 2024 £ 1 B 16 A 32,848
EUR 2,241,100 JPY 347,818,090 2024 £1 A 16 A 3,221
EUR 16,440,726 UsD 17,741,112 2024 1 A 16 A 421,244
GBP 139,381 EUR 162,151 2024 £ 1 A 16 A (1,434)
JPY 49,013,269 EUR 313,925 2024 £ 1 A 16 A 1,627
usD 194,980 EUR 178,094 2024 £ 1 A 16 A (1,764)
455,742
R TII S Y F s
J.P. Morgan 455,742
455,742
EFXEEEES
BEA BH ESECICR:] RER
BRI (BR)
usbD
AR A BRI RN ERZY
EUR 2,908,288 usD 3,142,529 2024 F£1 B 16 A 70,308
usb 17,198 EUR 15,717 2024 1 A 16 A (164)
70,144
EREBH TR YT RS -
J.P. Morgan 70,144
70,144
RAEBFRES
BA HH FIEEH RER
BRI (BR)
USD
FIRA R 12 28 BB B = B AN B 2249
EUR 2,126,370 usD 2,297,892 2024 1 H16 H 51,146
PLN 127,254,433 usD 31,659,351 2024 1 B 16 B 679,733
usb 19,436 EUR 17,833 2024 %1 B 16 B (264)
usb 516,126 PLN 2,040,642 2024 %1 B 16 B (2,460)
728,155
ERZHETIREHFRE
J.P. Morgan 728,155
728,155
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BigE 5 — EHASMESZYY (@)

FRANKLIN TEMPLETON INVESTMENT FUNDS
B % R B B

BEWSES
BA BH FIEE RER
BA | (BR)
usb
FAREREEREHESHERNERLY
JPY 295,000,000 uUsD 2,017,896 2024 1 B 9H 76,759
usD 809,184 EUR 750,000 2024 1 A 22 H (19,568)
usD 2,602,533 COP 11,200,000,000 2024 2 A 26 H (261,554)
usD 2,051,084 EUR 1,900,000 2024 £ 3 A 20 H (53,258)
(257,621)
FARARR 4348 51 36 B 49 1= BA N FE 2249
AUD 3,740,952 USD 2,457,802 2024 1 B 16 H 93,093
EUR 60,075,228 USD 64,915,108 2024 1 B 16 B 1,451,045
PLN 4,288,626 uUsD 1,066,308 2024 1 B 16 B 23,558
SGD 798,299 uUsD 595,558 2024 1 B 16 B 9,755
usD 11,751 AUD 17,518 2024 1 B 16 B (195)
usD 615,409 EUR 561,644 2024 1 A 16 B (5,049)
usD 5,247 PLN 21,050 2024 1 B 16 B (102)
usb 9,684 SGD 12,892 2024 1 B 16 B (91)
1,572,014
1,314,393
ERZHETHRZHF RIS
J.P. Morgan 1,314,393
1,314,393
BEES
A BH BIEA R &R RER
BF | (B8)
usb
FARARR 4348 51 36 B 9 1= HA SN EE 2240
CHF 9,483,341 UsD 10,864,524 2024 1 B 16 B 426,956
BEARY 252,037,960 uUsD 35,105,689 2024 1 A 16 B 297,327
EUR 181,624,982 uUsD 196,239,816 2024 1 B 16 B 4,404,474
PLN 74,778,506 uUsD 18,599,175 2024 1 A 16 B 404,237
SGD 238,875,870 uUsD 178,251,923 2024 1 B 16 B 2,876,634
usb 6,975 CHF 6,012 2024 1 B 16 B (183)
usD 10,183,580 BEARY 72,599,024 2024 1 B 16 B (14,187)
usD 3,778,153 EUR 3,450,665 2024 %1 B 16 B (33,857)
usb 681,713 PLN 2,688,043 2024 %1 B 16 B (1,398)
usb 646,750 SGD 855,557 2024 F£1 B 16 A (1,980)
8,358,023
ERZHETIIZZHFRE :
J.P. Morgan 8,358,023
8,358,023
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Bt 5 R R B R

BigE 5 — EHASMESZYY (@)

LERFES
BEA BH FIEEH 'R
BRI (B8E)
usD
FARARR 1 48 5 368 B 9 i FA /N B 2249
EUR 92,014,562 usD 99,432,925 2024 %1 H 16 H 2,217,168
JPY 13,455,368 usD 92,965 20241 H 16 H 2,685
PLN 30,935,501 usD 7,702,237 20241 H 16 H 159,382
usb 816,424 EUR 742,082 20241 H 16 H (3,367)
usb 5,994 PLN 23,485 20241 H 16 H 26
2,375,894
LRZHEHTIRZHFRE
J.P. Morgan 2,375,894
2,375,894

XEHEES
BEA BH SRR HA RER
BRI (BH)
UsD
FARARR 4348 536k B 19 1= BA SN B 2249
CHF 5,288,007 uUSD 6,057,293 2024 %1 B 16 B 238,950
BMEARY 72,817,328 UsD 10,145,203 2024 %1 B 16 H 83,228
EUR 260,516,259 UsSD 281,434,497 2024 %1 B 16 B 6,362,363
NOK 11,461,677 USD 1,047,007 2024 1 B 16 H 81,619
PLN 361,366,418 USD 89,812,220 2024 1 B 16 B 2,021,587
SEK 29,962,912 UsD 2,875,372 2024 1 B 16 H 97,607
SGD 551,044,695 UsD 411,176,107 2024 1 A 16 B 6,655,675
usD 1,957 CHF 1,672 2024 1 B 16 B (34)
USsD 729,739 BEARY 5,205,908 2024 %1 516 A (1,519)
usD 2,578,971 EUR 2,351,670 2024 1 B 16 B (18,960)
usD 49,318 NOK 506,352 2024 1 A 16 B (542)
usD 1,548,625 PLN 6,103,305 2024 %1816 B (2,404)
usD 17,469 SEK 179,869 2024 %1 816 B (378)
usD 220,378 SGD 293,677 2024 1 816 B (2,304)
15,514,888
ERZHETIIZZHFRE
J.P. Morgan 15,514,888
15,514,888
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Bt R R MY A
BiEE 5 — IRHASMNESZE (@)
DMESEE
BEA BH FIEAEHA HR
BF (BR)
usb
ARENEBREHEGHERNERZY
THB 490,600,000 usD 14,211,381 2024 2 A7H 90,619
usD 4,295,044 THB 148,070,000 2024 2 A 7H (21,501)
SGD 23,725,000 usD 17,598,463 2024 £ 3 A 20 H 442,811
usD 1,114,590 SGD 1,510,000 2024 £3 A 20 H (33,664)
JPY 166,547,490 usD 1,167,444 2024 £3 A 21 H 28,697
JPY 1,693,613,270 usD 11,863,089 2024 £ 4 A 15 H 347,488
THB 144,750,000 usD 4,100,567 2024 £4 A 17 H 141,846
JPY 186,939,240 usD 1,286,703 2024 £5 H21H 68,254
AUD 4,900,000 usD 3,252,914 20246 A 11 H 100,662
JPY 783,000,000 usD 5,544,697 2024 £6 H20 A 155,584
1,320,796
FARA B2 28 B8 B = ER AN B 2249
AUD 1,474,607 usD 969,561 2024 £ 1 A 16 A 35,949
CHF 1,944,020 usD 2,227,691 2024 1 A 16 A 86,985
EUR 9,045,921 usD 9,775,762 2024 1 H 16 A 217,425
SGD 1,101,703 usD 822,205 2024 1 H16 A 13,165
usD 125 AUD 183 2024 1 H16 H 1
usD 4,311 CHF 3,760 2024 1 A 16 A (166)
usb 259,548 EUR 237,988 2024 1 H16 A (3,361)
usb 630 SGD 838 2024 1 H16 A (6)
349,992
1,670,788
LRZHETIREHFRE
Bank of America 158,606
BNP Paribas 197,051
Citibank 97,249
Deutsche Bank 162,374
HSBC 69,118
J.P. Morgan 618,997
Morgan Stanley 367,393
1,670,788
DHNERES
BEA HH EECICR:] RER
BRI (BR)
usbD
FARRR 13 48 Bl B 19 1= BR AN EE 224N
CHF 4,699,995 usD 5,388,940 20241 H16 A 207,178
BEARY 13,597,358 usD 1,894,396 2024 %1 H 16 H 15,585
CzK 139,015,403 usD 6,115,678 2024 1 B 16 A 98,393
EUR 7,483,893 HKD 63,070,031 2024 1 A 16 A 188,101
EUR 7,977,733 INR 719,181,415 2024 1 A 16 A 176,232
EUR 4,597,562 KRW 6,508,926,498 2024 £ 1 A 16 A 48,395
EUR 3,568,880 TWD 120,537,853 2024 £ 1 A 16 A (3,361)
EUR 44,502,275 usD 48,113,527 2024 1 A 16 H 1,048,912
PLN 31,819,356 usD 7,907,255 2024 £ 1 A 16 H 178,976
SGD 750,462 usD 560,169 2024 1 H16 A 8,872
TWD 11,876,865 EUR 349,945 2024 1 H16 A 2,215
usD 78,514 CHF 67,557 2024 1 H16 H (1,924)
usD 18,061 CzZK 403,906 20241 H16 A 7
usb 2,235,628 EUR 2,042,271 2024 1 H16 H (20,504)
usb 91,070 PLN 357,329 20241 H16 A 262
1,947,339
LRZHETIREHFRE
J.P. Morgan 1,947,339
1,947,339
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Bt 5 R R B R

BigE 5 — EHASMESZYY (@)

DM NBRCERES
BEA B FIEARHA RER
BF/ (BE)
usb
FARARR 4348 5 36k B 9 1= BA SN B 2249
EUR 734,624 uUsD 793,961 2024 %1 B 16 B 17,590
17,590
FRZHETIIRZHFREE :
J.P. Morgan 17,590
17,590
LHEMNEES
A B EECIR ] RER
ZF (#E)
uUsSD
PR R 13 48 Bl B 19 1= B AN B 2240
EUR 3,236,361 uUsD 3,495,114 2024 %1816 B 80,151
usD 3,389 EUR 3,097 2024 %1 816 B (33)
80,118
LR TIIR DY T R -
J.P. Morgan 80,118
80,118
FTEEREEWSES
A BH ZIEA B A B5
BFl/ (B8])
USD
FAREREEREESHERNERLY
CLP 13,524,600,000 uUsD 15,499,020 2024 1 B 4H (147,652)
usD 15,563,406 CLP 13,524,600,000 20241 B 4H 212,038
INR 7,524,525,400 uUsD 90,176,714 2024 1 A 8 H 222,023
CLP 13,524,600,000 uUsD 15,549,449 2024 1 B 18 B (196,459)
CLP 12,429,000,000 uUsD 14,242,171 2024 %1831 H (131,515)
CLP 27,319,400,000 uUsD 31,216,328 20242 A 5H (204,902)
INR 2,196,329,671 uUsD 26,344,997 20242 A 12 H 1,480
THB 3,012,840,000 uUsD 86,463,839 20242 A8 218 1,453,399
INR 12,345,046,550 uUsD 147,531,029 2024 £3 B 20 H 290,077
INR 1,544,421,500 uUsD 18,431,610 2024 %4 B 15 H 36,259
THB 2,835,000,000 uUsD 80,311,615 2024 £4 B 17 B 2,778,125
4,312,873
FARRR 1248 B3R B 19 3= BR SN EE 249
AUD 105,216,809 uUsD 69,181,424 2024 %1816 B 2,564,199
CHF 986,978 uUsD 1,131,258 2024 %1816 B 43,903
CzK 121,463,823 uUsD 5,344,580 2024 %1 B 16 B 84,925
EUR 16,305,416 uUSsD 17,622,277 2024 %1816 B 390,600
GBP 6,241,761 uUsD 7,848,238 2024 %1 B 16 B 109,367
NOK 3,870,187 USD 353,536 2024 %1 B 16 H 27,559
PLN 21,084,183 USD 5,243,729 2024 %1 B 16 B 114,381
SEK 3,674,749 uUsD 352,933 2024 %1 B 16 B 11,683
SGD 17,169,739 uUsD 12,817,967 2024 1 B 16 B 201,054
usD 255,793 AUD 378,184 2024 1 B 16 B (2,084)
usD 1,532 CHF 1,330 2024 1 B 16 H (52)
uUsD 11,715 CzK 263,647 2024 1 B 16 B (70)
usD 252,432 EUR 232,248 2024 1 B 16 B (4,135)
usD 26,529 GBP 20,935 2024 1 A 16 B (162)
usD 1,058 NOK 11,035 2024 1 B 16 B (28)
usD 399 PLN 1,600 2024 1 B 16 B (8)
usD 514 SEK 5,299 2024 %1816 B (12)
usD 37,928 SGD 50,392 2024 %1 816 B (282)
usD 224,288 ZAR 4,227,701 2024 1 816 B (6,571)
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Bt R R MY A
BiEE 5 — IRHASMNESZE (@)
MEEREERSES (&)
BEA BH FIEAEHA RER
BF (BR)
usb
ZAR 130,155,111 usD 6,822,251 2024 1 H16 A 285,014
3,819,281
8,132,154
LERZOHTITZEFRE
Citibank 132,149
Deutsche Bank 2,778,125
HSBC 1,449,265
J.P. Morgan 3,772,615
8,132,154
FETIZAKRES
BEA HH FIHEH RER
BF | (BE)
usb
FAREREEREBESHERNERLY .
CLP 327,200,000 usD 374,967 20241 H4H (3,572)
usSb 376,525 CLP 327,200,000 20241 H4H 5,130
INR 14,000,000 usD 167,781 20241 H8H 413
KRW 1,800,000,000 usD 1,351,047 2024 %1 B 16 B 40,135
CLP 327,200,000 usD 376,187 2024 %1 B 18 B (4,753)
CLP 300,700,000 usD 344,567 2024 %1831 H (3,182)
CLP 661,100,000 usD 755,402 2024 %2 HA5H (4,959)
COP 1,024,000,000 usD 252,793 2024 2 A 8H 9,910
INR 227,600,000 usD 2,722,162 2024 £3 A 20 A 3,148
KRW 881,000,000 usD 673,290 2024 £3 A 20 H 10,096
THB 53,800,000 usD 1,530,366 2024 £3 A 20 H 43,065
95,431
FARA R A7 48 B8 B SR BA AN E 2249
EUR 15,709,759 usD 16,975,703 2024 %1 B 16 B 379,143
SGD 217,382 usD 162,229 2024 %1 B 16 B 2,602
usb 119,641 EUR 109,030 2024 1 B 16 A (806)
380,939
476,370
FRBYH TSR TR -
Citibank 56,309
Goldman Sachs 9,910
HSBC (5,095)
J.P. Morgan 415,246
476,370
FEERES
BEA HH EECIER ] "HR
BRI (BR)
uUsSD
PR R D 28 B8 B R B AN E 224N
EUR 33,667,471 usD 36,353,146 2024 %1 B 16 B 839,897
usb 157,671 EUR 143,990 2024 %1 B 16 B (1,398)
838,499
LRZHETIREHFRE
J.P. Morgan 838,499
838,499
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Bt 5 R R B R

BigE 5 — EHASMESZYY (@)

HEERDECEES

BA B3R
BRI (KR )
S ————————,

FARARR 1248 Bl B 9 3= B AN B 2240
EUR 73,904 2024 £1 A 16 B 1,782
1,782

LR T ZHFRE

J.P. Morgan 1,782
1,782
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E S
BMHEE 5 — EHASNESZAY (@)
BHBRNES
BEA BH FIEEH HR
BRI (B8E)
EUR
FARARR 1 48 5 368 B 9 i FA /N B 2249
EUR 38,875 usD 42,615 2024 %1 H 16 H 299
usb 473,797 EUR 438,710 20241 H 16 H (9,824)
(9,525)
LRZHETIRZHFRE
J.P. Morgan (9,525)
(9,525)
BMRERSES
BEA HH EILCIER ] RER
BF | (B8)
EUR
PR RR 17 48 538 PR Y i B SN B 3240
CHF 25,233 EUR 26,764 20241 H16 A 432
EUR 22,126 PLN 95,855 2024 1 A 16 A 75
EUR 17,097 uUsD 18,499 2024 %1 H 16 H 351
PLN 12,002,418 EUR 2,762,080 2024 %1 H 16 H (1,042)
SGD 44,889 EUR 31,011 2024 %1 H 16 H (200)
usb 335,904 EUR 311,040 20241 H 16 H (6,976)
(7,360)
PRRH TR S HTF RS
J.P. Morgan (7,360)
(7,360)

BN RLERS
BEA BH GRS R:] ¢
B (#8)
EUR
FARARR 4348 5 36k B 9 1= BA N B 2249
usD 392,712 EUR 363,504 2024 %1 B 16 B (8,017)
(8,017)
EREZHETIIRZHF RIS :
J.P. Morgan (8,017)
(8,017)
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Bt 5 R R B R

BEE 5 — IWHASNEESZH ()
BRTEES

BEA BH GRS R:] RER
BF (BR)
usb
FARA B A7 48 5138 B Y = FA AN E 2249
EUR 31,206,631 uUsD 33,721,496 2024 1 A 16 A 753,014
PLN 6,472,259 uUsD 1,609,486 2024 £ 1 A 16 A 35,305
usb 306,574 EUR 279,243 2024 £ 1 A 16 A (1,911)
usb 15,426 PLN 60,611 2024 £ 1 A 16 A 24
786,432
LERZHETIRZHFRE
J.P. Morgan 786,432
786,432
LHTHES
BA BH ESECICR:] 'R
BRI (BR)
usbD
AREREEREHESHERNER
MXN 54,900,000 uUsD 2,945,429 2024 2 A6 H 268,322
usb 3,116,007 MXN 54,900,000 2024 2 A6 H (97,744)
170,578
FARARR 7 48 5 3B PR O FA N B 3240
EUR 9,756,651 uUsD 10,541,302 2024 1 H 16 H 237,041
GBP 1,737,154 uUsD 2,184,277 2024 1 B 16 B 30,416
usb 56,054 EUR 51,131 2024 1 B 16 B (430)
267,027
437,605
LR TIIR DY T R -
HSBC 170,578
J.P. Morgan 267,027
437,605
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B HRR MG
Fi5E 5 — mHASMEESLYY (4|
LUEHES
BEA 1] FIHEAE A ¢
BF/ (BE)
UsSD
ARENEEREESHERNERY
CLP 13,849,600,000 UsD 15,871,466 2024 %1 B 4H (151,201)
usD 15,937,399 CLP 13,849,600,000 2024 1B 4H 217,134
INR 1,404,808,200 UsD 16,835,745 2024 1 B 8 H 41,451
CLP 13,849,600,000 UsD 15,923,107 2024 1 B 18 H (201,180)
CLP 12,727,600,000 UsD 14,584,331 2024 1 A 31 H (134,674)
CLP 27,975,800,000 UsD 31,966,359 2024 2 A 5H (209,825)
INR 3,683,923,600 UsD 43,994,517 2024 £ 3 A 20 H 117,238
KRW 166,102,815,000 uUsD 126,913,259 2024 £ 3 A 20 H 1,931,698
NzZD 177,610,000 uUsD 105,196,363 2024 £ 3 A 20 B 7,128,628
usbD 13,235,981 NzZD 21,500,000 2024 £ 3 B 20 B (361,155)
JPY 9,204,207,440 uUsD 64,518,488 2024 3 A 21 H 1,585,937
usb 21,449,936 JPY 3,012,000,000 2024 3 A 218 (182,185)
JPY 25,175,000,000 uUsD 180,573,388 2024 £ 4 A 5H 664,735
NOK 850,740,000 uUsD 77,540,195 2024 4 B 10 B 6,382,950
usb 21,228,556 NOK 227,810,000 2024 %4 B 10 H (1,244,270)
INR 354,384,300 uUsD 4,229,333 2024 4 B 15 H 8,320
JPY 42,041,807,800 UsD 294,413,358 2024 4 B 15 H 8,698,785
JPY 3,371,584,760 UsD 23,206,616 2024 £5 B 21 H 1,231,002
MXN 180,142,000 UsD 7,929,608 2024 £9 A 3 H 2,255,332
usD 7,658,610 MXN 180,142,000 2024 9 A 3 H (2,526,329)
25,252,391
PR R SR BE B AV IR BN E R4
AUD 17,511,925 uUsD 11,526,037 2024 %1 B 16 B 415,058
CAD 1,207,513 uUsD 888,823 2024 %1 B 16 B 22,695
CHF 59,775,179 uUsD 68,485,670 2024 %1 B 16 B 2,686,529
BMEARY 9,329,056 uUsD 1,300,459 2024 1 B 16 H 9,966
CzZK 682,889,084 uUsD 30,040,706 2024 1 B 16 B 484,840
EUR 395,937,782 UsD 427,794,618 2024 1 B 16 H 9,604,763
GBP 11,923,177 UsD 14,991,876 2024 1 B 16 B 208,952
JPY 735,076,966 UsD 5,079,136 2024 1 A 16 B 146,363
NOK 228,797,055 UsD 20,894,055 2024 1 A 16 B 1,635,467
PLN 18,918,291 uUsD 4,706,000 2024 1 B 16 B 101,693
SEK 24,739,922 uUsD 2,372,067 2024 1 A 16 B 82,678
SGD 37,337,313 uUsD 27,863,030 2024 %1816 B 448,133
usb 2,974 AUD 4,357 2024 %1816 B 3
usb 78,190 CHF 67,226 20241816 B (1,854)
usb 421,031 BEARY 3,005,731 2024 1 816 B (1,175)
usb 541,912 CzK 12,081,266 2024 %1 B 16 B 1,872
usb 5,728,600 EUR 5,218,285 2024 %1 B 16 H (36,131)
usbD 373,408 GBP 294,170 2024 %1 B 16 B (1,628)
usD 170,907 JPY 24,300,000 2024 1 B 16 B (1,836)
usD 7,300 NOK 79,952 2024 1 B 16 B (573)
usD 45,974 PLN 181,114 2024 1 B 16 B (52)
usD 40,455 SEK 414,437 2024 1 B 16 B (667)
usD 618,491 SGD 818,968 2024 1 B 16 B (2,494)
15,802,602
41,054,993
EFRZHETIRBEFHE :
Bank of America 5,909,768
BNP Paribas 937,497
Citibank 2,219,911
Deutsche Bank 5,830,508
HSBC (191,656)
J.P. Morgan 21,481,282
Morgan Stanley 4,867,683
41,054,993
www.franklintempleton. lu REFTHEFERS 99



FRANKLIN TEMPLETON INVESTMENT FUNDS

Bt 5 R R B R

BigE 5 — EHASMESZYY (@)

LHRREERS
BEA BH FIEAEHA RER
BF (BR)
EUR
PR RR 4348 51 36k B 9 1= BA N B 2249
CzK 9,620,285 EUR 391,719 2024 1 A 16 A (2,449)
EUR 8,687 CzK 212,609 2024 £ 1 A 16 A 85
EUR 92,078 PLN 399,006 2024 £ 1 A 16 A 291
EUR 891,121 uUsD 976,092 2024 £ 1 A 16 A 7,552
PLN 33,533,908 EUR 7,718,796 2024 1 A 16 A (4,652)
usb 59,296,133 EUR 54,853,526 2024 1 H 16 A (1,178,122)
(1,177,295)
FRZHETIIRZHF RIS :
J.P. Morgan (1,177,295)
(1,177,295)
LIRERNEES
BEA B FIEAEHA RER
BF (BR)
usb
FARARR 4348 5 38k B 9 1= BA SN B 2249
BEARY 210,810 uUsD 29,371 2024 £1 A 16 A 241
241
FRZHETIIZZHF RIS :
J.P. Morgan 241
241
LIREREEHRESFES
BEA HH FIEEH RER
BRI (BR)
UsSD
AREREEREESHERNERY
CLP 274,800,000 uUsD 314,917 2024 %1 B 4H (3,000)
usb 316,226 CLP 274,800,000 2024 % 1B 40 4,308
INR 33,697,400 uUsD 403,842 2024 %1 H8H 994
CLP 274,800,000 uUsD 315,942 2024 %1 B 18 B (3,992)
CLP 252,400,000 uUsD 289,221 2024 1 B 31 H (2,671)
CLP 554,800,000 uUsD 633,938 2024 2 A5H (4,161)
THB 24,470,000 uUsD 692,711 2024 2 A 7H 20,640
CoP 17,484,970,000 uUsD 4,314,401 2024 2 A 8H 171,299
INR 33,791,690 usD 405,332 2024 £2 A 12 H 23
INR 25,558,200 usD 305,684 2024 £3 A 20 H 354
THB 58,534,000 uUsD 1,658,187 2024 £4 R 17 H 57,360
241,154
LERZHETIRZHFRE
Citibank 354
Deutsche Bank 57,360
Goldman Sachs 77,812
HSBC 17,032
J.P. Morgan (821)
Morgan Stanley 89,417
241,154
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B % R B B

BigE 5 — EHASMESZYY (@)

SREFAEHES
BEA 1 LR KRR
BRI (W)
usb
AREREERERSHERNESRN
INR 3,421,464,300 usSD 41,004,102 20241 H8H 100,956
usSD 14,855,637 INR 1,240,000,000 20241 H8H (41,573)
KRW 6,645,000,000 uUsD 4,987,615 2024 1 H16 B 148,165
EUR 32,700,000 uUsD 35,754,998 2024 2H6H 401,010
INR 5,885,259,451 usD 70,593,746 20242 H 128 3,966
INR 6,649,001,270 usD 79,523,996 2024 £3 H 20 H 91,963
KRW 111,182,710,000 usSD 84,943,624 2024 £3 H20 H 1,300,137
JPY 648,496,310 usSD 4,545,747 2024321 H 111,740
usSbD 4,618,262 JPY 648,496,310 20243 H21 8 (39,225)
AUD 50,120,000 usD 31,985,080 2024 3 A 25 A 2,261,129
JPY 38,263,418,970 usD 267,830,196 2024 % 4 B 15 B 8,040,599
usD 11,457,694 JPY 1,601,500,000 2024 % 4 B 15 B (88,767)
AUD 124,437,000 usSD 81,124,214 20245 A 7H 3,980,632
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Bt 5 R R B R

BigE 5 — EHASMESZYY (@)

LIKEHFEBRMES ()
BEA BH GRS R:] ¢
BF/ (BE)
usb
JPY 338,584,720 uUsD 2,330,478 2024 5 21 H 123,621
AUD 128,930,000 uUsD 84,770,759 2024 £5 B 22 H 3,433,688
AUD 55,590,000 uUsD 36,903,977 2024 6 A 11 H 1,142,002
NOK 1,065,091,000 uUsD 98,268,772 2024 6 B 11 H 6,902,944
JPY 6,088,000,000 uUsD 43,111,262 2024 £6 B 20 A 1,209,700
MXN 473,620,000 USD 20,848,114 2024 £9 A3 H 5,929,601
usb 20,135,621 MXN 473,620,000 2024 9 B 3 H (6,642,094)
28,370,194
FARARR 4248 B3R B 19 3= BR SN EE 249
AUD 46,997,551 uUsD 30,900,898 2024 1 B 16 B 1,145,965
CHF 18,124,927 uUsD 20,765,324 2024 %1 B 16 B 815,387
BEARY 35,098,812 uUsD 4,889,591 2024 %1 B 16 B 40,633
EUR 359,849,487 uUsD 388,798,976 2024 %1 B 16 B 8,733,036
GBP 23,408,076 uUsD 29,430,475 2024 1 B 16 A 412,422
JPY 8,318,703 uUsD 57,480 2024 %1 B 16 B 1,656
NOK 3,494,852 uUsD 319,148 2024 %1 B 16 B 24,988
PLN 52,935,912 uUsD 13,169,008 2024 %1 B 16 B 283,560
SEK 30,442,222 uUsD 2,918,672 2024 %1 B 16 B 101,865
SGD 83,291,820 uUsD 62,157,657 2024 1 B 16 B 998,689
usb 261,114 AUD 389,060 2024 1 B 16 B (4,180)
usb 117,084 CHF 100,538 2024 1 B 16 B (2,623)
usb 2,971 BEARY 21,223 2024 1 B 16 B (10)
usb 7,205,266 EUR 6,553,259 2024 1 A 16 B (34,233)
usb 17,686 GBP 13,972 2024 1 B 16 B (126)
usb 61,615 PLN 242,966 2024 1 A 16 B (130)
usb 56,982 SEK 583,415 2024 %1 B 16 B (906)
usD 624,176 SGD 826,083 2024 1 B 16 B (2,205)
12,513,788
40,883,982
ERZHETIIZZHFRE
Bank of America 307,807
Barclays 401,010
BNP Paribas 1,096,037
Citibank 2,063,007
Deutsche Bank 15,189,663
Goldman Sachs 3,399,847
HSBC 63,349
J.P. Morgan 14,462,924
Morgan Stanley 3,900,338
40,883,982
HTENES
BA B SRR HA RER
ZF /I (#E)
usb
FARRR 13 48 536t B 19 1= BA SN B 2249
BRL 23,969 EUR 4,462 2024 %1 B 16 B (7)
EUR 14,530,044 BRL 77,321,120 2024 %1 B 16 H 174,392
EUR 7,108,436 MXN 133,804,360 2024 %1 B 16 H (8,600)
EUR 3,545,981 uUsD 3,824,231 2024 %1 B 16 B 93,076
MXN 42,091 EUR 2,235 2024 1 B 16 B 4
PLN 19,284,401 uUsD 4,802,271 2024 1 B 16 B 98,461
usb 1,209 EUR 1,105 2024 1 B 16 B (12)
usb 60,793 PLN 240,218 2024 1 B 16 B (254)
357,060
FRZYHETIIRZHF RIS :
J.P. Morgan 357,060
357,060
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MiEE 6 — R FEERMBERN (|)

FRANKLIN TEMPLETON INVESTMENT FUNDS
B % R B B

BEAkz=ES
BA/ (EH) BL] RBEF XEEH REE RER
£ D) usbD BF/ (BE)
usb
BEHE
750 XEIRMES , 2024 £3 A 19 H J.P. Morgan uUsD 93,703,125 3,795,570
3795570
LERBES
BA/ (EH) A REHF REEH HEE RER
ES ] usD BF/ (B#E)
usb
BEHE
(259) 3 EAHEREFERRFIR (SOFR), 2024 9 A17H  J.P. Morgan USD  (61,826,538) (84,216)
2  3EABERREBERKEFIE (SOFR),2024 £9 A 17 H Barclays usD 477,425 1,225
2 3ERYERERRREFE (SOFR), 2024 £ 12 A 17 B  Barclays usD 479,525 1,400
3 3 EAAHERRRERE (SOFR), 2025 % 3 A 18 B Barclays usD 722,025 2,275
2 3EAHMERRE®KRFIE (SOFR),2025% 6 A 17 B Barclays usD 482,900 1,650
(312) 3 BAHERRREFE (SOFR), 2025 % 9 A 16 H Morgan Stanley usD (75,496,200) (227,970)
2 3 ERHERRBRERE (SOFR), 2025 % 9 A 16 H Barclays usD 483,950 1,650
2 3EAHERRBEAE (SOFR), 2025 12 A 16 H  Barclays usD 484,500 1,875
2  3EAHEREFEBEFE (SOFR), 2026 €3 B 17 B Barclays uSsD 484,675 1,850
24  3EABMEXETEAREE , 20246 A 17 A Barclays CAD 4,314,177 25,810
31 3EAHMEAETEAREE , 20249 A 18 A Barclays CAD 5,599,675 36,772
35 3EABMEXEFTEAREE, 2024 F£12 8 18 B Barclays CAD 6,345,987 42,281
25 3EABMEXETEAREE , 202543 A 19 R Barclays CAD 4,546,998 40,848
23 SEAHMMEARRITARIEE , 202556 A 180 Barclays CAD 4,192,351 18,433
(38) 3 {@A Euro Euribor , 2024 £ 6 A 17 H Barclays EUR (10,162,412) (59,475)
(36) 3 {EA Euro Euribor , 2024 £9 A 16 B Barclays EUR (9,673,748) (67,189)
(39) 3 1{@A Euro Euribor , 2024 £ 12 A 16 H Barclays EUR (10,515,952) (95,643)
(24) 3 {8A Euro Euribor , 2025 £3 A 17 B Barclays EUR (6,486,589) (50,989)
(25) 3 {@A Euro Euribor , 2025 6 A 16 H Barclays EUR (6,765,834) (51,375)
91 3 {8 A Euro Euribor , 2025 6 A 16 H Morgan Stanley EUR 24,627,634 27,343
(20) 3 {8 B Euro Euribor , 2025 9 A 15 H Barclays EUR (5,414,875) (33,339)
(19) 3 {8 B Euro Euribor , 2025 % 12 B 15 H Barclays EUR (5,143,607) (27,958)
(8) 3 {8 B Euro Euribor , 2026 4 3 A 16 H Barclays EUR (2,164,846) (2,539)
1 3EAYERREERE (SOFR), 2026 €6 A 16 B Barclays usD 242,325 1,088
(15) 3 AP HEREREFE (SONIA), 2024 £9 817 B  Barclays GBP (4,564,123) (31,595)
(10) 3 EAHBEREBEFZE (SONIA), 2024 £ 12 § 17 B Barclays GBP (3,059,479) (33,523)
(16) 3 EAHBEREBEFZE (SONIA), 2025 £3 S 18 H  Barclays GBP (4,914,286) (53,599)
(1) 3 EAHERIRIBEFE (SONIA), 2025 F 6 B 17 B Barclays GBP (3,387,860) (13,926)
24 3 {EAHERREERE (SONIA), 2025 F 9 A 16 B  Morgan Stanley GBP 7,405,844 14,245
33 ASX 90 RER1TTHARESR , 2024 £6 A 13 H Barclays AUD 22,263,326 18,755
27 ASX 90 RER1TTHARER , 2024 £F9 A 12 H Barclays AUD 18,222,566 18,192
22 ASX 90 RERITRRIESR , 2024 F£12 A 12 H Barclays AUD 14,853,458 16,621
14 ASX 90 REEITERER , 2025 £ 3 A 13 H Barclays AUD 9,454,741 10,714
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Bt 5 R R B R

MiEE 6 — R FEERMBERN (|)

SERMES ()

BAl (EH) AR RBEF XEEH REE REHR
SHE uUsb BF/ (BE)
usb

BEHE
9 ASX 90 RER{THEIESRE , 2025 F 6 A 13 H Barclays AUD 6,079,236 6,778
(72) BN 10 FHIfESH , 2024 £3 A 15 H Morgan Stanley AUD (5,724,134) (161,243)
(59) BN 10 FHIfESH , 2024 £3 A 15 H Barclays AUD (4,690,609) (125,640)
376 BN 3 FHIESH , 2024 £F3 A 158 Barclays AUD 27,379,046 259,560
(13) n&EX 10 FHESH , 2024 F3 A 19 A Morgan Stanley CAD (1,218,324) (53,439)
54 mEX 10 FHEH , 2024 £F3 A 19 A Barclays CAD 5,060,730 238,014
41 Euro-Bobl , 2024 £3 A7 H Morgan Stanley EUR 5,398,845 (4,376)
25 Euro-Bobl , 2024 £3 A7 H Barclays EUR 3,291,979 40,272
85 Euro-Bund , 2024 £3 A7 H Morgan Stanley EUR 12,876,142 (54,591)
189 Euro-Bund , 2024 £3 A 7 H Barclays EUR 28,630,480 674,867
(24) Euro-Bux| 30 FHifE% , 2024 £3 A7 H Barclays EUR (3,754,843) (227,458)
19 Euro-OAT , 2024 £3 B 7 H Barclays EUR 2,758,429 56,677
(41) Euro-Schatz , 2024 £3 B 7 H Morgan Stanley EUR (4,822,434) (13,755)
133 Euro-Schatz , 2024 £3 A7 H Barclays EUR 15,643,507 63,036
1) BA 10 FHE% , 2024 £3 A 13 H Morgan Stanley JPY (1,040,496) (11,068)
3 BA 10 FHIfE% , 2024 £3 A 13 H Barclays JPY 3,121,489 41,844
(10) HZA 10 FHXRES , 2024 £3 A 12 H Morgan Stanley JPY (1,039,220) (4,280)
28 BE 10 £HE3% , 2024 £3 A 19 H Barclays KRW 2,511,065 34,444
250 BE 3 FHER , 2024 53 A19H Barclays KRW 20,463,545 85,410
(8) £iBESH , 2024 F3 26 H Barclays GBP (1,046,743) (70,973)
40 &BEH ,2024F3A26H Morgan Stanley GBP 5,233,713 (36,737)
(84) B2 FHRE , 2024 £3 A28 H Morgan Stanley usD (17,296,781) (160,636)
125 B2 FHRKE , 2024 £3 A28 H Barclays usD 25,739,258 252,789
125 X2 FHEWR , 2024 3 A28 H J.P. Morgan usD 25,739,258 273,162
(151) XE 5 FHIER, 2024 £3 A28 H Morgan Stanley usb (16,424,789) (247,486)
(40) XE 5 FHIER , 2024 £3 A28 H Barclays usb (4,350,938) (98,148)
(74) EE 10 FHIEKR , 2024 £3 A 19 H J.P. Morgan usb (8,353,906) (273,280)
(49) EE 10 FHIFEK , 2024 £3 A 19 H Barclays usb (5,531,641) (180,547)
(49) EE 10 FHIFEK , 2024 £3 A 19 H Morgan Stanley usb (5,531,641) (64,700)
(13) B 10 £ Ultra f&% , 2024 £3 A 19 B Barclays usb (1,534,203) (67,516)
(20) XBERPESR , 2024 F3 A 19 H Barclays usD (2,498,750) (183,609)
7 XBERESR , 2024 £F3 A 19 H Morgan Stanley usD 874,563 (2,762)
25 %B Ultra &3 , 2024 £3 A 19 H Barclays usD 3,339,844 216,336
(349,364)

HAEHE
(76) 4\EE AUD/USD , 2024 £ 3 B 18 B Barclays usb (5,191,180) (137,888)
(176) 4\[E CAD/USD , 2024 3 A 19 H Barclays usb (13,310,000) (225,866)
(88) 4\[E CHF/USD , 2024 3 B 18 H Barclays usb (13,178,000) (453,750)
139 4\[E EUR/USD , 2024 £ 3 A 18 H Barclays usD 19,242,813 270,912
(34) \E GBP/USD , 2024 £ 3 A 18 H Barclays usD (2,709,588) (31,012)
(26) S\E JPY/USD , 2024 £ 3 A 18 H Barclays usD (2,332,200) (32,062)
247 SAFE MXN/USD , 2024 £ 3 A 18 H Barclays usD 7,192,640 166,810
(33) S\E NZD/USD , 2024 %3 A 18 H Barclays usD (2,086,425) (49,730)
293 S\E USD/KRW , 2024 £ 1 A 15 H Barclays KRW 2,928,635 (12,248)
(504,834)

EEHE
35 CAC 4010 Euro 388, 2024 £1 A 19 H Morgan Stanley EUR 2,919,120 (9,891)
(77) CAC 4010 Euro 58,2024 £1 A 19 H Barclays EUR (6,422,063) 42,495
55 CBOE RENES , 2024 £1 A 17 B Barclays usD 772,816 (79,334)
29 CBOE RENES , 2024 £2 A 14 B Barclays usD 443,567 (28,683)
8 CBOE RENES , 2024 £3 A 20 H Barclays usD 130,135 (2,615)
1 CBOE RENES , 2024 £4 A 17 B Barclays usD 16,951 51
19 DAX 58,2024 £3 A 15 H Morgan Stanley EUR 8,868,776 (39,668)
10 DAX E® , 2024 £§3 A 15 H Barclays EUR 4,667,777 (23,307)
8 DJIACBOT E - #¥RIEH , 2024 £ 3 A 15 B Morgan Stanley usD 1,520,480 8,328
5 DJIACBOT E - #¥RIEH , 2024 £ 3 A 15 B Barclays usD 950,300 26,140
295 EURO STOXX 50 f£% , 2024 £ 3 A 15 H Barclays EUR 14,794,972 (122,080)
144 EURO STOXX 50 f£% , 2024 3 A 15 H Morgan Stanley EUR 7,221,952 (56,618)
(8) FTSE 100 #5% , 2024 £3 A 15 H Barclays GBP (790,946) (16,322)
37 FTSE 100 $88( , 2024 £3 B 15 H Morgan Stanley GBP 3,658,125 74,456
283 FTSE China A50 6% , 2024 £ 1 A 30 H Barclays usb 3,253,085 87,066
(21) FTSE E#E%8, 2024 £1 A 30 H Barclays usb (1,302,420) (1,860)
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MR ER MG
fizE 6 — RFEEMEAIGEEEHN (&)
ZEREES (F)
BA/ (EH) AR RBHF RREY ERE RER
P} Usb  E&Fl/ (#E)
uUsbD
11 FTSE/JSE 40 K#E®(, 2024 £3 A 20 A Barclays ZAR 429,296 11,641
(16)  FTSE/MIB {88, 2024 £3 A 15 A Barclays EUR (2,695,493) 10,289
5  EAHESEESE (HSCEI), 2024 £1 A 30 B Barclays HKD 185,567 5,084
(17) E4%3¥E8, 202451 830 R Morgan Stanley HKD (1,864,916) (62,939)
5  fE4EE, 2024 £1 B30 H Barclays HKD 548,505 9,957
(37) IBEX3535%,2024 F1 H19 A Barclays EUR (4,119,825) 30,144
(7)  iBoxxiShares fE%#5% , 2024 £3 A1 H Morgan Stanley UsD (1,071,070) (38,398)
12 KOSPI200 5% , 2024 £3 A 14 B Barclays KRW 844,864 55,672
12 MSCIHETBEE , 2024 £F3 A 158 Barclays UsD 620,220 28,350
23 MSCI #insgk 8 , 2024 1 B 30 H Barclays SGD 501,390 16,632
15 NASDAQ 100 Emini 5% , 2024 £3 A 15 H Morgan Stanley uUsD 5,107,050 75,076
8  NASDAQ 100 Emini #§% , 2024 £3 A 15 H Barclays usD 2,723,760 109,604
(23)  Nikkei225 58,2024 £3 A7 A Barclays JPY (1,067,429) (15,723)
21 Nikkei225 88,2024 £3 A7 H Morgan Stanley JPY 4,981,915 95,481
(69)  Russell 2000 Emini #5% , 2024 43 A 15 B Barclays uUsD (7,064,565) (492,778)
6  Russell 2000 Emini #§% , 2024 £3 B 15 A Morgan Stanley usb 614,310 (10,278)
135  Russell 2000 Emini #§%( , 2024 £3 A 15 R J.P. Morgan usb 13,821,975 115,858
25  S&P 500 Emini 5%, 2024 £3 A 15 A Morgan Stanley usbD 6,025,000 63,493
67  S&P 500 Emini 5%, 2024 £3 A 15 A J.P. Morgan usb 16,147,000 261,828
61  S&P 500 Emini 5% , 2024 £3 A 15 A Barclays usD 14,701,000 336,740
(8)  S&P Midcap 400 Emini #5% , 2024 £3 B 15 H Barclays usD (2,247,600) (123,420)
23 S&P/TSX 60 {68 , 2024 £3 A 14 A Barclays CAD 4,410,279 133,824
(10)  SPI200 88 , 2024 £3 A 21 B Barclays AUD (1,292,200) (25,163)
23  TOPIX#E# ,2024 F£3 A7H Barclays JPY 3,859,433 29,965
31  TOPIX#E# ,2024 F£3 A7H Morgan Stanley JPY 5,201,844 53,712
532,809
— (321,389)
BEWEES
BA/ (HH) AR RRHF RREY AEE RER
RS uUsb BF/ (EE)
UsD
BEHHE
(217) 3 EAHBRHREMEFE (SOFR), 2025 3 A 18 A J.P. Morgan usD (52,226,475) (184,339)
(111) 2B 10 5 Ultra &% , 2024 £3 B 19 B J.P. Morgan usb (13,099,734) (504,107)
10 =B Ultra &% ,2024 £3 A 19 B J.P. Morgan usb 1,335,938 119,984
(568,462)
XEHFES
BA/ (EH) AR RBHF RREY REE RER
b UsD  EF/ (#E)
usD
BEHHE
98 XE5FHER, 202453 A28H J.P. Morgan UsD 10,659,797 244,876
128 =B 10 £ Ultra % , 2024 £3 A 19 B J.P. Morgan UsD 15,106,000 670,818
52 EBRWESH 2024538191 J.P. Morgan usD 6,496,750 481,735
16 %HE Ultra &% , 2024 £3 A 19 A J.P. Morgan usD 2,137,500 191,975

1,589,404
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Bt 5 R R B R

MiEE 6 — R FEERMBERN (|)

fig: 7 — RFEAFISE MY
BIER 2023 F 12 A 31 B , KATEEHIT T EKRBITEHN -
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MiEE 7 — RPFEFIRZMELE (&)

FRANKLIN TEMPLETON INVESTMENT FUNDS

B % R B B

REEHRESES
EHEE NP REHF BIHAE A REEH ¢
BRI (B )
usbD
51,500,000 WEIEE 2.925% J.P. Morgan 20325 H 11 H usD (2,131,248)
X {428 SOFR 1 X
12,500,000 WEIEE 3.559% J.P. Morgan 2032 9 A 29 H usD 51,593
X {428 SOFR 1 X
(2,079,655)
SEREES
SHLHE R REHTF EECIER:G XBE® ¢
BF | (BE)
USD
99,000,000 WEIEE 9.47% Citibank 2024 £10 A 22 B MXN (73,055)
XA E TIE 438
76,851,064 WEIEE 6.295% Citibank 2025% 7 A 31 H ZAR (110,125)
X {4528 JIBAR 3 B A
43,000,000 WEIEE 7.57% Citibank 2025 11 A4 H ZAR (11,751)
X {4528 JIBAR 3 B A
212,844,232 WEIEE 4.75% Citibank 2026 £1 B 18 H CzZK 101,386
% {47¥ & PRIBOR 6 18 A
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Bt 5 R R B R

MiEE 7 — RPFEFIRZMELE (|)

SERMES ()

EESE W ZHHT LT ZHRE RER
BRI (B
usbD
7,385,903 WKEIEE 13.505% Citibank 2027518 4H BRL 199,891
Z{528 CDI 1 %
4,983,258 WEIEE 13.405% Citibank 2027 %1848 BRL 130,023
Z{28 CDI 1 %
3,715,985 WEIEE 13.47% Citibank 20271848 BRL 99,333
Z{528 CDI 1 %
2,535,763 WEIEE 13.285% Citibank 20271848 BRL 63,337
%8 CDI 1 %
5,638,009 WEIEE 10.415% Citibank 2027184 R BRL 12,833
%1{45%8 CDI 1 X
87,500,000 WEIEE TIE 4 8 Citibank 2027 &£ 10 B 19 A MXN 5,341
%1} 8.78% BEFIE
26,000,000 WEIEE 8.724% Citibank 203210 812 B MXN 25,569
SAHTE TIE 4 18
45,000,000 YWEIEE 8.468% Citibank 203210 812 B MXN 1,862
SAHTE TIE 4 8
4,062,791,684 WEFH IBR1X Citibank 2033 7 A 19 H COP (40,628)
%14 8.37% EEFIE
31,000,000 WEIEE 7.974% Citibank 2033 £ 10 A6 H MXN (60,708)
SAHTE TIE 48
15,750,000 WEIEE 9.61% Citibank 2034 %1 A 18 H ZAR 26,740
%4528 JIBAR 3 1A
1,298,000,000 WZEIFE) CLICP1 X Citibank 2034 %1 A 18 H CLP (104,235)
%14 5.785% BEEFE
48,020,000 WZEI5FE PRIBOR 6 fE A Citibank 2034 %1 A 18 H CzZK (197,979)
ZAEE 4.545%
5,700,000 WEIEE 4.182% J.P. Morgan 2028 £ 11 A 22 H UsD 154,748
%4728 SOFR 1 X
222,582
WEWRES
EESE W ZBHF LI ZHEE FER
BF | (B
UsD
25,000,000 KEIEE 4.902 % Citigroup 2025% 9 A 14 A USD 254,650
%1528 OFR 1 X
254,650

LUEHES
SHELHE RH REHF ZIHAR HA RBEE BR
BF | (B8E)
UsSD
131,800,000 WEIEE 3.232% J.P. Morgan 20334 A 24 H usD (2,645,076)
X148 SOFR1 X
268,590,000 WKEIBEE 3.285% J.P. Morgan 2033583 A uSD (4,263,371)
¥ {428 SOFR 1 X
115,910,000 WEIEE 3.847% J.P. Morgan 20334 8 A 31H usD 3,421,914
F{47% 8 SOFR 1 X
(3,486,533)
110 REFTHEEERE www.franklintempleton.lu



FRANKLIN TEMPLETON INVESTMENT FUNDS
B % R B B

MiEE 7 — RPFEFIRZMELE (&)

LIRESABHES
EESE W ZHHT LT ZHEE KEB
BRI | (B
usbD
129,830,000 WKEIEE 3.285% J.P. Morgan 20335583 H USD (2,060,812)
%4528 SOFR 1 X
 (2,060,812)

fiEE 8 — KRR AR HZ2H
BIER 202312 A 31 B , KN B EEHFT T AREBITEYN -
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Bt 5 R R B R

HigE 8 — RF 2B IITH (&)

SERRES
XEE% FHLHE E2UE HaXf REHF BIEAEHA iE | RER
BF/ (BR)
usb
usD 253,698 Energy Transfer LP USD OBFR 1 B (0.650)% Barclays 2024 £3 A 3,263
18 B
uUsD 145,443 Energy Transfer LP USD OBFR 1 H (0.650)% Citigroup 2024 £ 10 B 1,690
22 B
uUsD 181,020 Energy Transfer LP USD SOFR 1 H (1.010)% Goldman Sachs 2024 €7 A 461
28
usD 22,033,380 USCIFXPPDD 5% F&HEZ 0.030% Citibank 2024 %7 R 182,620
28
usD 6,095,295 USCIFXPPDD & F&HMEZ 0.030% Citigroup 2024 £ 7 B 50,520
28
usD 2,476,527 USJPUSFLOW 1E& E£&HEZ 0.100% J.P. Morgan 2024 £ 7 B 63,484
3 H
usD 512,466 USD FEDERAL HAT Holdings | LLC / HAT Goldman Sachs 2024 £ 3 A (10,393)
_FUNDS _H151 £ Holdings Il LLC, REIT, 144A 1H
(0.750)% 3.375% 2026 £ 6 B 15 A
uUsD 175,000 USD FEDERAL HAT Holdings | LLC / HAT Goldman Sachs 2024 £ 3 A (10,064)
_FUNDS _H151 % Holdings Il LLC, REIT, 144A 1H
(0.750)% 3.75% 2030 £9 A 15 H
uUsD 117,000 USD FEDERAL Northern Qil and Gas, Inc., Goldman Sachs 2024 £ 3 A (452)
_FUNDS_H151 % 144A 8.125% 2028 £3 B 1 H 1H
(0.750)%
uUsD 290,000 USD FEDERAL Patrick Industries, Inc., 144A  Goldman Sachs 2024 & 3 A (13,745)
_FUNDS_H151 % 475% 20295 A 1R 1H
(0.750)%
uUsD 346,000 USD FEDERAL Post Holdings, Inc., 144A Goldman Sachs 2024 £ 3 A (8,769)
_FUNDS_H151 % 5.625% 2028 £1 A 15 A 1H
(0.750)%
uUsD 7,363,192 USCIFXCADM 5% E&HEZE 0.000% Citibank 2024 £ 7 A (92,339)
2 H
uUsD 12,843,504 USDBCAUCTT 58 B&EEZE (0.500)% Deutsche Bank 2024 £ 7 A (269,741)
2 H
uUsD 15,543,338 USDBCOWNVU & BHEZE (0.188)% Deutsche Bank 2024 £ 7 A (106,165)
2 H
usD 4,047,523 USDBCRFLBU E# EHREZE (0.188)% Deutsche Bank 2024 £ 7 A (57,394)
2 H
uUsD 8,360,087 USDBCRFMNU 15 & HHREZE (0.188)% Deutsche Bank 2024 £ 7 A (447,146)
2H
(714,170)
BEWSES
XBE® SELE E2IE HeX REHTF HIEAEHA HiE | RER
BFl/ (BE)
usb
usD 14,000,000 Markit iBoxx USD Liquid USD SOFR 1 B 0% BNP Paribas 2024 £ 9 A 96,206
Leveraged Loans Total 20 A
Return Index
96,206

12 REFHEERS
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g e

M 9 — RREERER

BLER 202312 A31 B, XAREEHFT N5 AKREITERY -

SEREES

XEEH EmeE E2E RBHF FHAEEA 2IREM RER
BEeXf usD BF/ (BE)

UsD

AUD 15,232 Y E| AUCASH=1 H (35.000)% BNP Paribas 2025 % 1 R (6,570) (2,588)
1 XBHECHEBERMERE / EHFNENR. 8 B

AUD 232,280 Y E AONIA1{EA 0% Nomura 2027 £ 11 A (100,195) (38,833)
1 XBECHBERMBRE / EHFNENR. 30 B

CAD 10,436 Y E| CATMBAFIX=1 H (0.200)% BNP Paribas 2024 £ 8 B (41,191) 1,394
T 1 XBECHBARMBRE / EHENER. 12 B

CAD 134,000 WF| 1 X BHZAMEMRE / EHWENR.  BNP Parbas 2024 F 8 A 95,803 (5,673)
* {4 CAIMBAFIX=1 H 0.650% 12 H

CAD 14,632 W DISC 1 A (0.350)% Morgan Stanley 2025 % 8 A (571,565) 2,650
T 1 XRECHBEEMBRE / EHFNER. 18 H

EUR 5,707 WE 1 XEHEBEEMKRE / EHMEN. Bank of America 2024 £ 9 A 63,002 504
%44 EUROSTR= O/N 0.300% 4 R

EUR 3,819 W3E EUROSTR=1 B (1.000)% BNP Paribas 2024 % 8 A (118,898) (5,573)
T 1 XBHECHBREMBE | EHOER. 12 B

EUR 99,031 UxZ EONIA1 B (0.500)% Morgan Stanley 2024 4 10 A (937,300) (9,272)
T2 XBHECHBREMBE / EHROENR. 14 R

EUR 454,164 WRE) 4 TR HIBIEAME / MAEMNEN, Morgan Stanley 2024 £ 10 8 10,269,291 (128,636)
%14 EONIA1 H 0.400% 14 H

EUR 3,800 WZE 1 ZBHFCAHBBEMRE / EHFMNER. Bank of America 2024 £ 11 A 86,837 420
%4 EUROSTR= O/N 0.300% 27 H

EUR 7,905 WE EONIA1 B (0.450)% Morgan Stanley 2025 4 2 A (4,084,434) 23,090
T2 XBHECABEBMRE | EHFNER. 3 H

EUR 13,980 W%l EUROSTR=1 B (0.350)% BNP Paribas 2024 % 8 A (15,945) 2,148
A1 XBHCARRMRE / EHFNER. 12 H

GBP 171,448 WE| 2 TRHCHEBEMBE / EHMWENR. Morgan Stanley 2025 F 1 A 2,320,530 56,899
¥ {+ SONIA1 B 0.400% 20 H

GBP 34,931 UgZ SONIA1 B (0.350)% Morgan Stanley 2025 & 1 A (470,567) 2,499
1 XBHECEBEBRMRE  EHFNER. 20 A

HKD 7,469 1E HONIX 1 B (0.500)% Morgan Stanley 2025 & 9 A (206,030) (6,499)
1 XBHECHBEBRMRE / EHFNENR. 22 A

HKD 681,450 4YZ| HIHKDOND= 1 H (2.500)% BNP Paribas 2024 £ 8 A (712,171) 49,970
1 XBHECHBERMRE / EHFNENR. 6 H

JPY 2,714 1§Z MUTSC 1 A (0.400)% Morgan Stanley 2025 % 8 A (440,265) (10,356)
1 XBECHEBERMRE / EHENENR. 12 B

NOK 15,506 Y E| NOWA O/N (0.300)% Barclays 2024 £ 12 A (201,362) 5,132
1 XBECHBERMBRE / EHFNER. 19 R

NOK 4,635 IE) NOWA O/N (0.300)% Barclays 2024 £ 12 A (60,190) 1,534
T 1 XBECHBARMBRE / EHFNER. 27 A

NOK 377 1% NOWA O/N (0.300)% Barclays 2024 % 12 A (4,896) 125
T 1 EBRECHEBEEMBRE / EHFNEN. 23 A

UsD 27,447 Y Z| USONBFR O/N (0.300)% Barclays 2025 % 1 R (1,752,016) 20,440
T 5 XBHCHBAEMBE | EHOER. 9 H

USD 5,751 W E USONBFR O/N (0.300)% Barclays 2024 & 11 A (574,985) 9,662
T 1 XBHCHBEEMBE | EHOER. 11 H

USD 2,942 W% USONBFR O/N (0.300)% Barclays 2025 % 1 A (294,141) 4,943
T 1 XBHCEBREMBE | EHOER. 6 H

UsD 2,814 %] USONBFR O/N (0.300)% Barclays 2024 F 11 B (281,344) 4,728
T 1 XBHFCARBRMRE / EHFNER. 14 B

UsD 7,912 %l USONBFR O/N (0.300)% Barclays 2024 F£12 B (454,307) 4,589
A1 XBHFCARBRMRE / EHFNER. 27 8

USD 2,625 UZE USONBFR O/N (0.300)% Barclays 2024 % 11 A (262,447) 4410
1 XBHCARBRMRE / EHFNER. 8 B

UsSD 2,272 %] USONBFR O/N (0.300)% Barclays 2024 £8 A (227,155) 3,817
1 XBHCARBRMRE  EHFNENR. 22 A

USD 7,628 Y2Z) USONBFR O/N (0.300)% Barclays 2024 % 12 A (516,317) 3,723
T2 XBHECABABMRE / EHFNENR. 12 H

USD 6,105 422 USONBFR O/N (0.300)% Barclays 2024 % 12 A (350,549) 3,541
1 XBHECABRBRMRE  EHFNER. 26 A
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Bt 5 R R B R

BfEE 9 — SLAOEFERIZME (|)
SEERES (M)

XEE% FH2¥E B2 RBEA FIHA A EA LIREMR RER
BEexfd usDp BF/ (#E)
UsD
uUsD 5,376 UWZE| USONBFR O/N (0.300)% Barclays 2024 £ 11 A (308,690) 3,118
T 1 XBSZHEERRBRE / EHFNEN 27 B
uUsD 8,103 W Z| USONBFR O/N (0.300)% Barclays 2025 1A (417,710) 2,684
X2 XBHCHBARMKRE / EBHNEN. 16 B
uUSsD 1,252 %] USONBFR O/N (0.300)% Barclays 2024 £ 11 B (125,175) 2103
T 1 XBSHCHBARMBRE / EBHNEN 18 B
uUsD 1,279 Y E USONBFR O/N (0.300)% Barclays 2025 1A (190,776) 1,291
T 1 XBSHCHARMERE / EBHNEN. 30 A
uUsD 1,838 UrE USONBFR O/N (0.300)% Barclays 2024 €12 B (105,538) 1,066
T 1 XBSHCHARMERE / BHNEN 58
uUSsD 14,347 Y E USONBFR O/N (0.300)% Barclays 2025 % 1 A8 (235,147) 1,004
T 1 RS HARMERE / BHNEN. 3R
UsSD 4,950 42Z| USONBFR O/N (0.300)% Barclays 2024 £10 A (109,048) 346
T 1 RS HARRBE / BHNEN. 17 B
USD 1,641 Y E| USONBFR O/N (0.300)% Barclays 2024 £ 10 A (36,151) 115
T 1 RS HARMBE / EBHNEN. 16 B
USD 3,014 Y2E USONBFR O/N (0.300)% Barclays 2025 % 1 8 (106,125) (630)
T2 XRHFHEABMBE / EBHHEN. 13 B
USD 748,003 Y E USONBFR=1 A 0% Nomura 2027 £ 11 A (3,607,424) (435,997)
1428 X H 2 HBARME /| BEHNEN. 30 B
USD 145,781 Uk FEDEF 1 B (0.350)% Morgan Stanley 2025 %9 8  (12,108,795) (208,830)
TAF 22 X HH 2 HBAEME / EHFNEN. 15 B
uUsD 30,591,000 WE| 75 ZF#H 2 HBAEMKRE / BFNEN. BNP Paribas 2024 £ 8 A 37,340,188 629,242
¥+ USONBFR=1 H 0.650% 12 H
uUsD 1,315,509 Y Z| USONBFR=1 H (0.050)% BNP Paribas 2024 £ 8 A (28,700,779) (2,772,106)
1493 ZFH 2 BN E / FEHFNEN. 12 8
uUsD 3,462 WE 2 XEHHBEMRE / EHMNER. Bank of America 2024 F 11 A 367,305 (5,367)
¥+ USONFEE= O/N 0.300% 20 H
uUsD 8,141 WZE| 3 XHH HBREMME / EHMNENR. Bank of America 2025 F 1 A 273,385 4,774
¥+ USONFEE= O/N 0.300% 23 H
uUsD 1,425 W E| USONFEE= O/N (0.200)% Bank of America 2025 % 1 A (135,460) 935
T 1 RS ZHEERBER / EHFNEN. 23 B
usD 3,020,000 WE 7 ZTBH AR E / EHMEN, Bank of America 2024 £ 6 A 4,239,368 244,401
¥+ USONFEE= O/N 0.700% 5H
uUsD 20,916 Y E USONBFR=1 H (4.070)% BNP Paribas 2024 £ 8 B (317,505) 4,038
X1 XBSHCHBEARMBRE / EHNEN 12 B
uUsD 148,000 ¥ Z| USONBFR=1 H (0.250)% BNP Paribas 2024 £8 A (113,643) 1,499
X2 XBHCHBARMKRE / BHENEN 12 B
uUsD 790,000 YE 2 XEHECHBEMBRE / EHHNEN. Nomura 2027 £ 11 A 1,753,589 217,215
* {+ USONBFR= 1 {8 A 0.650% 30 A
uUsD 1,149,000 WZ| 2 XFHHF 2 HEAZMBE / EFMWER. Goldman Sachs 2025 F 5 A 2,350,003 372,627
¥ {4 SOFR 1 H 0.650% 58
uUsD 69,752 W%l SOFR 1 B (0.350)% Goldman Sachs 2033 £ 5 A (1,972,619) (334,257)
T 1 RS HEARRBE / BHNEN 4 8
UsSD 6,600 WE 1 ZFHFAHBEMBE / EFMNEM. Bank of America 2024 §F 12 A 123,684 15,246
¥+ USONFEE= O/N 0.300% 3B
USD 9,009 W%l USONFEE= O/N (0.200)% Bank of America 2024 £ 5 A (1,228,197) (55,643)
T 1 RS HEARMBE / EHNEN. 15 B
USD 1,134,000 WE 2 ZFHZHBEEMBE / EFMNEMR. Goldman Sachs 2025 F 8 A 2,467,543 308,392
¥ {+ SOFR 1 A 0.650% 19 H
uUsD 20,301 4% SOFR 1 B (0.350)% Goldman Sachs 2033 £5 A (286,041) 4,117
T 1 RS HEARMBE / EHFNEN 5H
uUsD 23,177 Y E| USONBFR=1 H (6.250)% BNP Paribas 2024 £ 8 A (23,641) 8,593
T 1 RS HEARMBE / EHFNEN. 12 B
uUsD 268,716 4YE| USONBFR=1 H (9.000)% BNP Paribas 2024 £ 8 A (201,806) 186,244
T 1 RS HEARMBRE / EHFNEN. 12 B
uUsD 54,119 W E| USONBFR=1 H (0.920)% BNP Paribas 2024 £ 8 A (2,998,193) (233,358)
T 1 RS HEARMBRE / EHFNEN. 12 B
USD 1,356 UE FEDEF 1 B (3.375)% Morgan Stanley 2025 £ 6 A (300,736) 32,041
T 1 RS HEARRBRE / EFNEN. 16 B
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R Y

MR 9 — LMNEFRIEHE (|)

ZERBES (F)

REE% EHEE BE2UIE REHA FIHA E HR 2REM RER
BEeX usbD B (BE)

usbD

USsD 445 WRE| FEDEF 1 B (8.750)% Morgan Stanley 2025 & 6 (221,733) 571)
1 EXBHCEBERMRE / EHNEN. 16 B

USD 68,739 UxZ USONFEE= O/N (0.200)% Bank of America 2024 % 6 3 (2,031,833) (186,274)
Tt 4 XBHFCAABBUBRE | EHFNER. 5H

usD 4,073 B 1 ZRHFAFEMKE / BEFMNEM. Bank of America 2024 &£ 12 A 96,652 (988)
{4+ USONFEE= O/N 0.300% 4 R

usD 3,800 WZEI 1 ZBHFCHBBEMAE / EHFMER, Bank of America 2024 F£ 12 A 87,020 342
F {4 USONFEE= O/N 0.300% 26 H

UsSD 3,647,000 WZ 9 XBHAHBEBIKRE / BHENEN. Nomura 2024 £1 8 4,496,258 158,768
% {4 USONBFR= 1 {8 B 0.600% 31 H

UsSD 238,687 W E USONBFR=1 @A 0% Nomura 2024 %1 R (2,398,946) (110,140)
T 11 XBHAHBARMRE / EENEN. 31 H

UsD 249,000 YE| 1 ZFHECIAFEMRE / EHMWEM. Bank of America 2024 £ 8 A 236,675 9,038
%+ USONFEE= O/N 0.700% 14 H

uUsD 195 Y E USONFEE= O/N (0.200)% Bank of America 2024 £ 8 A (29,599) (2,919)
1 XBHECHEBRBRMRE / EHFNENR. 14 B

uUsSD 3,313 W%l USONFEE= O/N (0.200)% Bank of America 2024 £ 11 B (331,234) 7,541
A1 XBHECHEBERMRE / EHFNENR. 20 B

USD 41,510 Y% USONBFR=1 H (7.070)% BNP Paribas 2024 £ 8 B (72,642) 101,245
1 XBECHEBERMBRE / EHFNEN. 12 B

UsD 445,000 WE 1 ZXBHHBEBEMBRE / E5MNEM. Goldman Sachs 2028 £ 4 A 499,385 22,058
%14 SOFR 1 H 0.650% 19 H

USD 13,103 1% SOFR 1 B (0.388)% Goldman Sachs 2033 % 3 A (302,155) (12,483)
T 1 XBRECHBEERMBRE / EHFNER. 10 B

USD 22,735 W% USONBFR= 1 B (0.300)% BNP Paribas 2024 % 8 A (524,269) (45,361)
T 1 ERECHBEEMBRE / EHFNER. 12 B

USD 10,530 WE| SOFR 1 B (0.355)% Goldman Sachs 2033 % 8 A (290,417) (31,517)
T XBH AR E / EFNEN. 10 B

UsD 440,000 WZEI 1 XEHFMEBERMKRE / BHMNENR. Goldman Sachs 2028 £ 8 A 520,643 50,648
%14 SOFR 1 H 0.350% 17 H

usD 10,176 WE| 2 XEH 2 HEBARE / EFMEM. Bank of America 2025 F 1 A 202,503 6,266
%4 USONFEE= O/N 0.300% 15 H

usD 9,635 WZEI 1 ZRHFCHBBMRE / EFMNENR. Bank of America 2025 F 1 A 285,678 3,060
14+ USONFEE= O/N 0.300% 2 H

USD 10,466 4Z USONBFR=1 A (0.950)% BNP Paribas 2024 % 8 A (38,410) (13,487)
A1 XBHFCARBRMRE / EHFNER. 12 B

usD 673,000 UYE| 1 ZFHIAAEMIE / EHMWEMN, Bank of America 2024 F£6 A 636,574 15,537
F {4 USONFEE= O/N 0.700% 27 H

UsD 2,105 W% USONFEE= O/N (0.200)% Bank of America 2024 £ 7 B (91,673) (5,990)
A1 XBHECARRMRE / EHFNER. 5H

UsSD 1,629 UYE USONFEE= O/N (0.200)% Bank of America 2024 £ 12 A (63,042) (2,817)
1 XBHECARRMRE  EHFNER. 18 H

UsSD 137,000 WE 1 XBHCAHBEBIKRE / EFHNEN. Bank of America 2024 &£ 8 A 144,235 6,457
X {4 USONFEE= O/N 0.700% 9 H

UsSD 1,534 Y E| USONFEE= O/N (0.200)% Bank of America 2024 £ 8 B (17,549) (1,667)
1 XBHECHEBRBRMRE / EHFNER. 9 H

UsSD 48,585 UYE| USONBFR=1 H (0.200)% BNP Paribas 2024 £ 8 A (471,165) 27,105
1 XBHECHBERMRE / EHFNEN. 12 B

USD 407 WE 1 ZBEZEEBAKE / EHHEN. Bank of America 2025 F 1 A 128,820 (95)
%4 USONFEE= O/N 0.300% 24 H

USD 1,202 Y2E FEDEF 1 B (0.875)% Morgan Stanley 2025 %€ 6 A (396,679) (5,223)
T 1 XBECHBARMBRE / EHFNER. 16 B

USD 3,098 W% USONBFR= 1 H (6.850)% BNP Paribas 2024 % 8 A (19,579) (1,580)
T 1 XBECHBERMBRE / EHFNER. 12 B

UsD 35,945 UWZE| USONBFR=1 B (0.550)% BNP Paribas 2024 £ 8 B (257,726) 690,315
T 1 EBECHBEEMBRE | EHFNER. 12 B

uUsD 257,000 WE 1 ZFHABBAEMBRE / BFMEM. Goldman Sachs 2025 F 12 A 425,749 71,038
%44 SOFR 1 H 0.350% 17 B

USD 549 WE SOFR 1 B (0.512)% Goldman Sachs 2033 & 9 & (346,759) (55,586)
T EXBHCEBERMRE / EHFNEN. 14 B
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REE% EHEE BE2UIE REHA FIHA E HR 2IRE RER
BEeX usbD B (BE)
usD
usD 470 WE 1 XBEHHEBLRE / EFMNEM. Bank of America 2024 F 11 A 227,019 1,593
F {4 USONFEE= O/N 0.300% 27 H
UsD 401,000 WE 1 XFBHHBERIAKRE / EHEM. Goldman Sachs 2029 F 4 A 477,812 6,876
%14 SOFR 1 H 0.350% 18 H
UsSD 6,665 W%l SOFR 1 B (0.350)% Goldman Sachs 2033 £ 3 A (247,072) 2,703
A1 XBHCARBRMRE / EHFNER. 17 B
usb 447,000 WB| 1 ZEH 2 HBEEMKE / EHMNENR. Goldman Sachs 2025 F 3 A 412,845 15,658
%14 SOFR 1 H 0.650% 19 H
UsD 7,623 % USONFEE= O/N (0.200)% Bank of America 2024 £ 12 A (128,752) (15,246)
A1 XBHCARRMRE / EHFNER. 3 H
UsSD 313,000 YWB| 1 ZFHMBEBRKE / BEHFMEM. Bank of America 2024 & 10 A 449,605 5,089
X {4 USONFEE= O/N 0.700% 9 H
UsSD 6,486 UWZE| USONFEE= O/N (0.200)% Bank of America 2024 &£ 10 A (406,737) (2,724)
1 XBHECABRRMERE / EHFNER. 9 H
UsSD 425,000 WE 1 XFBEHABEIBRE / EEMER. Goldman Sachs 2028 & 12 A 485,099 59,867
¥+ SOFR 1 A 0.650% 5H
USD 2,832 W SOFR 1 A (0.350)% Goldman Sachs 2033 % 4 A (284,191) (48,657)
T2 XBHECHBARMBRE | EHFNENR. 4R
USD 460,000 WE 3 XFBEHBEMBE /I BFNER. Nomura 2024 %1 R 466,198 12,173
¥+ USONBFR= 1 {8 A 0.650% 31 H
UsD 127,363 W E USONBFR=1 H (3.000)% BNP Paribas 2024 £ 8 B (573,133) 727,336
T 1 XBECHBARMBRE / EHFNER. 12 B
USD 29,056 W% FEDEF 1 B (3.630)% Morgan Stanley 2025 £ 9 A (130,752) 6,102
T 1 XBECHBERMBRE / EHFNER. 15 R
USD 2,755 W SOFR 1 A (0.250)% Goldman Sachs 2033 #£9 8 (23,285,717) (663,262)
T3 XBECHBAEMBE | EHNER. 12 B
USD 3,002 W E FEDEF 1 B (0.150)% Morgan Stanley 2025 % 6 A (2,420,212) 6,995
T 1 XRSECHBEEMBRE | EHFNER. 2 A
USD 123 e FEDEF 1 B (0.350)% Morgan Stanley 2025 4 6 A (513,826) (4,162)
T 1 XBHECHBREMBE | EHFOER. 2 H
UsD 334,000 WE 1 ZFBHEAABFEMBE / BFMEM. Goldman Sachs 2027 £ 8 B 342,308 7,233
%14 SOFR 1 H 0.650% 13 H
UsD 1,509 Y FE SOFR 1 H (0.350)% Goldman Sachs 2033 £ 3 A (132,883) (3,951)
A1 XBHFCAARBRMRE | EHFNER. 38
usD 791,000 YB| 2 ZFHIAAERMIE / EHMWEMN, Bank of America 2024 £5 A 942,981 51,939
F {4 USONFEE= O/N 0.700% 22 H
UsD 4,843 W ZE| USONFEE= O/N (0.200)% Bank of America 2024 f£5 A (262,975) (1,748)
A1 XBHCARRMRE  EHFNER. 22 A
UsD 384 W%l SOFR 1 B (0.700)% Goldman Sachs 2033 £ 9 A (6,430,610) (276,200)
A1 XBHCARBRMRE / EHFNER. 12 H
UsSD 941 %l SOFR 1 B (0.450)% Goldman Sachs 2033 £ 9 A (6,788,459) (824,399)
A1 XBHCARRMRE  EHFNEXR. 12 H
UsSD 14,248 Y E| SOFR 1 H (0.350)% Goldman Sachs 2033 £ 3 A (1,844,974) (311,270)
1 XBHECABRBRMRE  EHFNER. 9 H
UsD 2,612 W%l USONFEE= O/N (0.200)% Bank of America 2024 f£6 B (251,875) (39,072)
1 XBHECHEBRBRMRE / EHFNER. 26 A
UsSD 2,665 WEI1 ZBHHBEMRE / EHMER. Bank of America 2024 F 12 A 14,578 2,105
%4+ USONFEE= O/N 0.300% 11 H
USD 5,512 W%l USONBFR=1 H (0.450)% BNP Paribas 2024 £ 8 B (54,844) (9,317)
1 XBECHEBERMBRE / EHFNENR. 12 B
UsD 2,810 WEI 1 ZBHHBREMBRE / EHNENR. Goldman Sachs 2033 F 3 A 81,153 8,797
%14 SOFR 1 H 0.350% 17 H
USD 230,000 % SOFR 1 A (0.350)% Goldman Sachs 2025 % 5 A (233,749) (6,006)
T 1 XBECHBEERMBRE / EHFNER. 5H
UsD 241,000 YF| USONBFR=1 H (0.500)% BNP Paribas 2024 £ 8 B (244,928) (13,267)
T 1 XBHECHEBEEMBRE | EHFNER. 12 B
UsD 1,520 WE 1 ZRHAHBERRE / BFMNEM. Bank of America 2024 £ 10 A 231,572 1,231
% {4 USONFEE= O/N 0.300% 23 H
UsD 336 WE 1 XEBHMEBEEMBRE / EH0EN. Goldman Sachs 2033 & 3 A 140,488 2,874
%44 SOFR 1 H 0.350% 2 H
USsD 346,000 IZ SOFR 1 B (0.350)% Goldman Sachs 2026 £ 3 (350,923) (9,267)
T 1 XRHCEBREMBE | EHOER. 18 B
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e USD BRFI/ (&)
UsD
uUsD 2,850 WEl 1 XEH o HBHEMRE / EHMER. Bank of America 2024 F 10 A 138,653 29,231
¥+ USONFEE= O/N 0.300% 30 A
usD 530,000 YB| 1 ZFEHAAFERMIE / BEHMWEN, Bank of America 2024 £6 A 622,126 25,980
* {4 USONFEE= O/N 0.700% 13 8
UsD 14,042 Y E USONFEE= O/N (0.200)% Bank of America 2024 £ 6 A (287,861) (18,915)
X1 XBSHCHBARMBRE | EHNEN. 14 H
usD 351,000 YB| 1 ZFHFIAFEMIE / EHMWEMN, Bank of America 2024 £7 A 546,814 44,383
F {4 USONFEE= O/N 0.700% 16 H
USD 6,748 UE USONFEE= O/N (0.200)% Bank of America 2024 % 7 A (416,352) (39,694)
T 1 XBHCHARMERE / EBHNEN 17 B
UsSD 1,287 W E USONFEE= O/N (0.200)% Bank of America 2024 £ 9 A (86,474) (3,651)
T 1 RS HARMERE | BHNEN 5H
(2,586,232)
SEREES
ERNRERRAMES M :
2IREM #HRED L
usb LIREM
E3E (37,553,023) 84.38
B 1t = 88 (4,084,434) 9.17
BREHES (3,151,456) 7.08
Wt (2,024,101) 4.54
AR (1,844,974) 4.15
HRE (1,587,549) 3.57
meEx (1,294,654) 2.91
=E3S (998,064) 2.23
wH (919,147) 2.07
hEE S (712,171) 1.60
ST (473,976) 1.06
EES (440,265) 0.99
FEIESF (400,322) 0.90
MERS (336,329) 0.76
R (266,448) 0.60
eI (257,726) 0.58
i (206,030) 0.46
A (134,843) 0.30
BN (1086,765) 0.24
EHEW (43,197) 0.10
EHRE (11,462) 0.03
o FIES 86,837 (0.20)
KEHTRE 134,069 (0.30)
2 740,423 (1.66)
HE 1,109,540 (2.49)
= 3,286,166 (7.38)
EE 6,983,124 (15.69)
(44,506,777) 100.00
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MiEE 10 — R ERSEREHRHREN
B 2023 F£12 A 31 B , AT EET T KRBT -

REERESES

FHe#E RP XMl RBEF BEA/ ZEAH XHEEW e RER

FIR BEHRE usD &F/ (BH)

% uUsb

46,000,000 ¥ BHPIRABFES 4% 1.00%  J.P. Morgan BA 2027F12 A8 USD (954,553) (334,692)
2025 4 A 17 H 20 H

(954,553) (334,692)

SERKES

EZmeHE KA X /B RBEF BA/ ZHEABHEA XBE® e RER

FIB BEHRE usD &#/ (BH)

% uUsbD

212,000 AIR FRANCE -KLM 1.875%  5.00%  Citibank BEA 2027%12HF EUR (28,763) (46,912)
20251 H16 H 20 H

336,000 AIR FRANCE -KLM 1.875%  5.00%  Citigroup BA 2027%12HF EUR (45,588) (72,893)
2025% 1 H 16 H 20 H

6,000 American Airlines Group, Inc.  5.00% Goldman Sachs EBA 2024 %6 A usb (108) (592)
5% 2024 £ 6 A 20 H 20 H

906,000 American Airlines Group, Inc. 5.00% Morgan Stanley BA 2025%6A uUsD (18,469) (28,283)
3.75%2022 3 A1H 20 H

540,000 American Airlines Group, Inc.  5.00%  Barclays BEA 20244128 USD (15,713) (7,519)
3.75% 2022 £ 3 A1H 20 H

32,000 American Airlines Group, Inc.  5.00% Goldman Sachs EA 2024128 USD (931) (5,909)
5% 2024 £12 A 20 B 20 H

633,000 American Airlines Group, Inc.  5.00% Barclays BA 2024%6 A usbD (11,427) (56,235)
5% 2024 6 A 20 H 20 H

108,000 American Airlines Group, Inc.  5.00% Barclays BA 2025%6 A usbD (2,202) (17,652)
5% 2025 %6 A 20 H 20 H

248,000 American Airlines Group, Inc.  5.00% Goldman Sachs EA 2024 12 A USD (7,216) (24,335)
3.75% 2022 £ 3 A1H 20 H

432,000 American Airlines Group, Inc.  5.00% Barclays BEA 2025%6 A usb (8,807) (66,287)
3.75% 2022 3 A1H 20 H

697,000 American Axle & 5.00% Morgan Stanley BA 2027 £6 A usb (37,604) (20,782)
Manufacturing, Inc. 6.25% 20 H

2026 £3 A 15 H

1,348,000 Argentina Government Bond  5.00% Goldman Sachs EA 2026 £12 A USD 740,982 31,941
1% 20297 A9H 20 H

319,000 Argentina Government Bond ~ 5.00% J.P. Morgan BA 2026 %128 USD 175,351 7,593
1% 20297 A9H 20 H
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1,387,000 Argentina Government Bond  5.00% Goldman Sachs EBA 2027 %12 A USD 790,341 (99,697)
1%2029 7 A9H 20 H
255,000 Argentina Government Bond  5.00%  Citibank BA 2026 %128 USD 140,171 (49,166)
1% 20297 A9 H 20 H
155,000 Assicurazioni Generali SpA 1.00%  BNP Paribas BEA 2028%12HF EUR 2,436 (1,772)
4.125% 2026 €5 A4 B 20 H
310,000 HEIRIT 1.25% 2025 F 6 A 1.00%  Goldman Sachs EBA 2026 %6 A usD (4,388) 403
24 H 20 H
474,000 HEIRIT 1.25% 2025 F 6 A 1.00%  J.P. Morgan BA 2026%6 A usD (6,710) (2,317)
24 H 20 H
388,000 HEIERIT 1.25% 2025 F 6 A 1.00%  J.P. Morgan BA 2028128 USD (5,407) (4,162)
24 H 20 H
1,006,000 HEIERIT 1.25% 2025 F 6 B 1.00%  Goldman Sachs EBA 20284 12 A USD (14,019) (10,815)
24 H 20 H
1,176,000 Bay Motoren Werke AG 1.00% Morgan Stanley BEA 2028% 128 EUR (29,689) (10,036)
0.75% 2024 £7 A 12 A 20 H
77,000 Boparan Finance plc 5.5% 5.00% J.P. Morgan BA 2024%6 A EUR 1,232 (15,000)
20246 A 20 H 20 H
194,000 Carnival Corp. 6.65% 1.00% Morgan Stanley BA 2027%F12A USD 15,199 (1,048)
2028 1 A 15 H 20 H
850,000 Carnival Corp. 6.65% 1.00% Morgan Stanley BA 2027 §£6 A usb 54,873 (36,655)
20281 A 15 H 20 H
570,000 Carnival Corp. 6.65% 1.00% Barclays BA 2027%6 A usb 36,796 (93,369)
2028 1 H15H 20 H
1,000,000 CDX.NA.EM.40-V1. 1.00%  Barclays Bl 2028512 H USD (28,658) 22,887
Dec.2028 20 H
11,793,000 CDX.NA.EM.40-V1. 1.00%  Citibank BA 2028%F 128 USD 337,966 (60,834)
Dec.2028 20 H
4,000,000 CDX.NA.HY.41-V2.Dec.2028 5.00%  Barclays Bl 2028412 HF USD 236,498 204,099
20 H
9,200,000 CDX.NA.HY.41-V2.Dec.2028 5.00%  J.P. Morgan BA 2028%F12H USD (543,946) (551,594)
20 H
30,000,000 CDX.NA.IG.41-V1.Dec.2028 1.00%  Barclays Bl 20284128 USD 590,248 189,740
20 H
94,000 CeconomyAG 1.75% 1.00% Morgan Stanley BA 2025%6A EUR 3,855 (8,842)
2026 6 A 24 H 20 H
777,000 FEIEFRIRIT 0% 2024 F 1.00%  J.P. Morgan BA 2026%6 A usD (11,005) (2,261)
4H22H8 20 H
698,000 HEIEEEXIRIT 0% 2024 F 1.00%  Goldman Sachs EA 2028412 A USD (9,601) (7,378)
4H22H8 20 H
853,000 HEIEFRIRIT 0% 2024 F 1.00%  J.P. Morgan BEA 2028%12 A USD (11,733) (9,385)
4R22H8 20 H
916,000 Cie de St. Gobain 1.625% 1.00%  Morgan Stanley EA 20284 12 A EUR (25,151) (13,574)
2025 8 A10 H 20 H
780,000 Continental AG 0.375% 1.00%  Morgan Stanley EBA 2028 12 A EUR (3,688) (18,745)
2025 %6 A 27 H 20 H
6,000 KXRBUFES 4.55% 2026 & 1.00%  Barclays BA 2026 %6 A usb 1,253 (1,051)
6 H20H 20 H
560,000 KKRBFFES 4.55% 2027 & 1.00%  Citigroup BA 2027%12A USD 167,344 (24,612)
12H20H 20 H
595,000 KKRBFFES 4.55% 2024 & 1.00%  Barclays BA 2024F12A8 USD 40,413 (27,649)
12H20H 20 H
350,000 HKRRBIFFES 4.55% 2024 & 1.00%  Citibank BA 2024F128 USD 23,772 (40,958)
12H20H 20 H
800,000 HKRRBIFFESH 4.55% 2026 & 1.00%  Citibank BEA 2026 %6 A usb 167,104 (119,188)
6 A20H 20 H
560,000 HKRRBFFES 4.55% 2025 F 1.00%  Citigroup BA 2025%F12H8 USD 89,302 (55,054)
12A20AR 20 H
944,000 Ford Motor Co. 4.346% 5.00% Morgan Stanley BA 2028 %12 A USD (122,820) (12,628)
2026 £12 A8 H 20 H
780,000 Ford Motor Co. 4.346% 5.00%  Citigroup BA 2028%F12H USD (101,483) (22,417)
2026 £12 A8 H 20 H
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127,000 Grifols SA 3.2% 2025 & 5.00%  Morgan Stanley BA 20284 12 A EUR (8,887) (955)
5A1H 20 H
310,000 HSBC Holdings plc 6% 1.00%  J.P. Morgan BEA 20285128 EUR 34 (3,785)
2028 €12 B 20 H 20 H
40,000 Iceland Bondco plc 4.625% 5.00% J.P. Morgan BA 2025%6A4 EUR (1,786) (3,528)
2025 3 A15H 20 H
60,000 Iceland Bondco plc 4.625% 5.00%  Goldman Sachs HBA 2025%6 A EUR (2,679) (12,761)
20253 A 15 H 20 H
159,000 HEIIEERIT 1.625% 1.00%  Morgan Stanley EA 2026 6 B usb (2,189) (672)
2026 £ 10 B 28 H 20 H
155,000 HEIIERIT 1.625% 1.00%  J.P. Morgan BA 2026 %6 A usb (2,134) (882)
2026 £10 B 28 H 20 H
155,000 HEIIEHRIT 1.625% 1.00%  J.P. Morgan BA 20288128 USD (2,124) (1,698)
2026 £10 B 28 H 20 H
1,396,000 AETERIT 1.625% 1.00%  Goldman Sachs EA 2028412 A USD (19,133) (14,687)
2026 £10 B 28 H 20 H
775,000 Intesa Sanpaolo SpA 0% 1.00% Morgan Stanley BEA 2028% 128 EUR 30,076 (22,839)
2028 £ 12 A 20 H 20 H
389,000 Italy Government Bond 1.00% J.P. Morgan BA 2024%6A usD (1,750) (4,920)
6.875% 2024 £ 6 A 20 H 20 H
233,000 Italy Government Bond 1.00% Bank of America EBA 2024 56 A usb (1,048) (5,271)
6.875% 2024 £ 6 A 20 H 20 H
15,000,000 ITRAXX.EUROPE. 5.00%  Barclays Bl 2028512 H EUR 1,342,109 776,255
CROSSOVER.40-V1. 20 H
Dec.2028
36,000,000 ITRAXX.EUROPE. 1.00%  Barclays Bl 2028%12H EUR 782,913 366,574
MAIN.40-V1.Dec.2028 20 H
46,011,000 JFE Holdings, Inc. 0.25% 1.00%  Barclays BA 2028%F 128 JPY (8,549) (860)
2026 F9 A 18 H 20 H
201,687,000 JFE Holdings, Inc. 0.25% 1.00%  Goldman Sachs EBA 202812 H JPY (37,474) (6,001)
2026 9 A 18 H 20 H
261,000 K Hovnanian Enterprises, 5.00%  Barclays BA 2028%6 A usD (2,069) (21,374)
Inc. 10.5% 2026 & 2 A 20 H
15 H
219,404,000 Kawasaki Heavy Industrials 1.00%  Barclays BA 202812 A JPY (41,144) (2,935)
Ltd. 0.4% 2028 £ 7 A 20 B 20 H
194,567,000 Kobe Steel Ltd. 0.924% 1.00%  Goldman Sachs EA 20284128 JPY (17,980) (2,456)
20255 H 21 H 20 H
287,000 Kohl's Corp. 4.25% 2025 & 1.00%  J.P. Morgan BA 2024%12HF USD (303) (8,929)
7HA17 B 20 H
2,036,000 Lanxess 1% 2026 £ 10 A 1.00%  Morgan Stanley EBA 2028% 12 A EUR 60,009 (32,105)
78 20 H
330,000 Lincoln National Corp. 3.35% 1.00%  Morgan Stanley EH 2025 %6 A usb (295) 1,512
20254 3 A9H 20 H
676,000 Lincoln National Corp. 3.35% 1.00%  Morgan Stanley BA 20254128 USD 2,398 (10,099)
20254 3 H9H 20 H
1,533,000 Lincoln National Corp. 3.35% 1.00%  Goldman Sachs EA 2025%6 A usb 1,370 (21,189)
20254 3 H9H 20 H
156,000 Lincoln National Corp. 3.35%  1.00% Barclays BA 2025%6 A usbD 140 (2,190)
2025 3 H9H 20 H
625,000 Marks & Spencer plc 4.75% 1.00% Morgan Stanley BA 2028% 128 EUR (913) (17,603)
20256 A12H 20 H
1,190,000 MercedesBenz Group AG 1.00% Morgan Stanley BEA 2028 %12 A EUR (30,548) (10,768)
1% 2027 £11 B 15 H 20 H
1,100,000 MetLife, Inc. 3.6% 2025 & 1.00%  Morgan Stanley EA 2028412 H USD (13,010) (12,680)
1 A13H 20 H
2,034,000 MetLife, Inc. 3.6% 2025 F 1.00%  Barclays BA 2028%F 128 USD (24,054) (12,835)
11 A13H 20 H
62,058,000 Mitsui OSK Lines Ltd. 0.49%  1.00%  Barclays BA 2028%F 128 JPY (7,599) (1,133)
20257 A 18 H 20 H
147,387,000 Mitsui OSK Lines Ltd. 0.49%  1.00%  Goldman Sachs BA 20284 12 A JPY (18,047) (4,766)
20257 A 18 H 20 H
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8,373,000 Nippon Paper Industries 1.00% Goldman Sachs EA 2028 12 8 JPY 1,561 (81)
Co. Ltd. 0.49% 2027 £7 A 20 H
23 H
31,274,000 Nippon Paper Industries 1.00%  J.P. Morgan BA 2025%12A JPY (990) (1,073)
Co. Ltd. 0.49% 2027 £ 7 A 20 H
23 H
81,648,000 Nippon Paper Industries 1.00%  Barclays BEA 2028% 128 JPY 15,227 (872)
Co. Ltd. 0.49% 2027 £ 7 B 20 B
23 H
33,763,000 Nippon Paper Industries 1.00% J.P. Morgan BEA 2028%128 JPY 6,297 (4,869)
Co. Ltd. 0.49% 2027 £ 7 B 20 B
23 H
36,129,000 Nippon Paper Industries 1.00%  Citigroup BEA 2025%128 JPY (1,144) (1,426)
Co. Ltd. 0.49% 2027 £ 7 B 20 B
23 H
32,535,000 Rakuten Group, Inc. 0.42% 1.00%  Citigroup BEA 2025%6 A8 JPY 5,188 (57)
2027 €6 A 25 H 20 B
29,499,000 Rakuten Group, Inc. 0.42% 1.00%  Barclays BEA 2025%6A8 JPY 4,704 (5,139)
2027 £6 A 25H 20 H
16,184,000 Rakuten Group, Inc. 0.42% 1.00%  J.P. Morgan BA 2025%6 A JPY 2,581 (2,589)
2027 £6 A 25H 20 H
46,697,000 Rakuten Group, Inc. 0.42% 1.00%  Barclays BA 2024%6 A JPY 129 (9,071)
2027 £6 A25H 20 H
41,653,000 Rakuten Group, Inc. 0.42% 1.00% Barclays BEA 202756 A JPY 24,612 (22,082)
2027 £6 A25H 20 H
120,000 Saipem Finance 5.00% Goldman Sachs EA 2024 §£6 A EUR (3,094) (12,594)
International BV 3.75% 20 H
2024 £6 A20 H
2,175,000 P SihfIAABFES 4% 1.00%  J.P. Morgan BA 2028F 128 USD (47,751) 3,763
2025 4 A 17 H 20 H
1,427,000 SES SA0.875% 2027 & 1.00%  Morgan Stanley EA 2028%12H EUR 1,958 (7,179)
11 A48 20 H
31,088,000 SoftBank Group Corp. 1.00% Barclays BA 2028%6 A JPY 7,079 (14,039)
1.569% 2024 £6 A 12 B 20 H
66,839,000 SoftBank Group Corp. 1.00% Goldman Sachs EA 2028 %6 A JPY 15,219 (28,469)
1.569% 2024 £6 A 12 B 20 H
1,165,000 FAIEBUNES 5.875% 1.00%  Goldman Sachs EBA 2024 %6 A usD (4,115) (12,394)
20259 A 16 H 20 H
1,165,000 FEIFEBUFESH 5.875% 1.00%  Barclays BA 20245128 USD (6,883) (22,141)
20259 A 16 H 20 H
1,127,000 Stellantis NV 2% 2025 5.00%  Morgan Stanley EBA 20284 12 A EUR (219,763) (18,987)
3A208 20 B
455,000 Stena Aktiebolag 7% 2024 &  5.00%  Goldman Sachs HBA 2024 128 EUR (22,841) 4,157
2A1H 20 B
510,000 Stena Aktiebolag 7% 2024 &  5.00%  Morgan Stanley EBA 20284 12 8 EUR (64,500) (2,007)
2A1H 20 B
100,000 TDC Holding A/S 5.625% 1.00%  BNP Paribas BA 2027%6 A EUR (2,115) (8,022)
2027 £6 A 20 H 20 B
534,000 Telecom ltalia SpA 3% 1.00% Morgan Stanley BA 2028128 EUR 29,703 (18,007)
202549 A30H 20 H
548,000 Tesco plc 6.15% 2037 &F 1.00%  Morgan Stanley EBA 2028 12 A EUR (11,393) (7,913)
1 A15H8 20 H
343,000 thyssenkrupp AG 2.5% 1.00%  Morgan Stanley EA 202812 A EUR 10,545 (10,489)
20252 A 25H 20 H
778,000 Unibail-Rodamco-Westfield 1.00% Morgan Stanley BA 2028% 128 EUR 17,654 (27,901)
SE1.375% 2026 £#3 A9 H 20 H
78,000 United Group BV 3.625% 5.00% Morgan Stanley EBA 2028 £6 A EUR (2,412) (10,833)
2028 £2 A 15 H 20 H
477,000 Vodafone Group plc 1.875% 1.00% Morgan Stanley BEA 2028 %12 A EUR (8,790) (152)
20259 A 1MAH 20 H
1,609,000 Volkswagen AG 0% 2024 £ 1.00% Morgan Stanley BA 2028%12HF EUR 1,108 (26,528)
11 A16 H 20 H
4,243,118 (553,517)
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1,940,000 Carnival Corp. 6.65% 1.00%  Citibank B 2027%6 A usD (125,776) 118,032
2028 1 A 15 H 20 A

2,500,000 CDX.NA.HY.33-V13. 5.00%  Citibank B 20244128 USD 93,405 122,293
Dec.2024 20 A

17,940,000 CDX.NA.HY.41-V2.Dec.2028 5.00% Citigroup BEH 2028% 12 A UsD 1,036,027 1,042,460
20 B

1,003,656 1,282,785

MiEE 11 — RESIBEESLN
BIER 2023 F12 A 31 B , RO BEEEHFT T8 KEBITEHN -
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BEAWRES
BEA/EH RS XEHF REEY BEA/ (EH) REE i RER
B L usD usp &F/ (®R)
USD

BERERE
BH Abbott Laboratories , B |

1THE1E 95.00, 2024 £2 A Citigroup UsSD (2,000) 22,014,000 (48,000) 213,940
B Bank of America Corp. , B ,

1TfE1E 33.00, 2024 £ 2 A Wells Fargo USD (5,000) 16,835,000 (865,000) (687,298)
B Caterpillar, Inc. , B8 , 17f£1& 200.00 ,

2024 1A RBC uUsD (1,000) 29,567,000 (4,000) 286,650
B Chevron Corp. , B# , 17f£{8 130.00 ,

2024 F£1 A Citigroup uUsD (1,750) 26,103,000 (12,250) 120,138
=1 Coca-Cola Co. (The) , B ,

{718 60.00 , 2024 & 2 A Wells Fargo USD (3,000) 16,012,137 (285,000) (70,680)
B Duke Energy Corp. , B# ,

1THE(E 9250, 2024 £1 A Susquehanna uUsD (1,500) 14,556,000 (735,000) (540,255)
= Duke Energy Corp. , BE# ,

{718 100.00 , 2024 % 4 RBC USD (2,000) 19,408,000 (460,000) (272,340)
B Fifth Third Bancorp , B#& ,

{7518 30.00 , 2024 & 1 & Susquehanna  USD (39) 134,511 (18,798) (17,557)
BH Fifth Third Bancorp , E#& ,

{T16{E 32.00 , 2024 F 2 A Susquehanna  USD (3,000 10,347,000  (975,000)  (882,509)
B Home Depot, Inc. (The) , B# ,

{7618 325.00 , 2024 F 1 A Nomura USD (550) 17,263,156 (1,176,450)  (1,092,394)
B Home Depot, Inc. (The) , B ,

{7118 275.00 , 2024 & 1 B Nomura USD (450) 14,124,401 (4,050) 43,043
B Johnson & Johnson , BE# |

1T1#{E 165.00 , 2024 £ 2 A Nomura UsSD (1,000) 15,674,000 (110,000) (18,170)
BH Johnson & Johnson , B ,

1T1#{E 140.00 , 2024 £ 2 A Nomura UsSD (1,000) 15,674,000 (39,000) 107,650
B JPMorgan Chase & Co. , B# ,

{74518 165.00 , 2024 F 1 B ERER USD (700) 11,907,000 (430,500) (378,119)
B JPMorgan Chase & Co. , B# ,

1TfE1E 140.00 , 2024 F£ 1 B BNP Paribas UsSD (1,300) 22,113,000 (13,000) 110,045
B Merck & Co., Inc. , B ,

1TfE1E 110.00 , 2024 £ 4 A UBS UsSD (2,000) 21,804,000 (918,000) (582,461)
'H MetLife Inc. , B# , 17fEf& 70.00 ,

2024 F 2 A UBS UsSD (2,200) 14,548,600 (154,000) (35,463)
B Morgan Stanley , E# , 1718 85.00 ,

2024 % 2 A BHES USD (1,000) 9,325,000 (936,000) (797,170)
B Morgan Stanley , B4 , 178 87.50 ,

2024 % 3 A RBC USD (2,500) 23,312,500  (1,937,500)  (1,692,925)
B Newmont Corp. , B , 178 55.00 ,

2024 F£6 A Merrill Lynch uUsD (2,000) 8,278,000 (122,000) 9,660
B Philip Morris International, Inc. , B ,

{718 100.00 , 2024 % 3 Wells Fargo USD (2,000) 18,816,000 (202,000) (29,180)
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B Philip Morris International, Inc. , B ,
{74818 85.00 , 2024 % 3 A Wells Fargo USD (1,000 9,408,000 (55,000) 68,630
B PNC Financial Services Group, Inc.
(The) , BE#E , T8 140.00 ,
2024 1 A Wells Fargo USD (750) 11,613,750  (1,170,000)  (1,052,325)
= Procter & Gamble Co. (The) , B## ,
{7458 155.00 , 2024 F 2 A Nomura USD (653) 8,666,844 (48,975) 143,548
B Procter & Gamble Co. (The) , BE# ,
{7458 140.00 , 2024 F 1 A Wells Fargo USD (1,000) 13,272,349 (36,000) 107,420
& Rio Tinto plc , E# , {78 77.50 ,
2024 % 4 A Nomura USD (2,350) 17,498,100 (540,500) (298,850)
= Sempra , B |, 1TEE 77.50 ,
2024 & 1 A Wells Fargo USD (2,500) 18,682,500 (62,500) 24,501
B Shell plc , E# , 1758 70.00 ,
2024 %1 A Nomura UsSD (3,250) 21,385,000 (16,250) 163,573
B Southern Co. (The) , B# ,
T4EME 75.00 , 2024 & 1 A Wells Fargo USD (2,500) 15,877,185 (18,750) 30,201
= Texas Instruments, Inc. , B# |
{718 165.00 , 2024 £ 1 Citigroup USD (2,500) 42,615,000  (1,772,500)  (1,442,301)
=i Truist Financial Corp. , B# ,
{718 42.50 , 2024 % 6 A FRER USD (2,500) 9,230,000 (295,000) (188,299)
= United Parcel Service, Inc. , B ,
THE{E 175.00 , 2024 F 4 B FRER USD (2,500) 39,307,500 (567,500) (95,977)
= Verizon Communications, Inc. , B ,
{718 41.00 , 2024 & 4 7 FRER USD (5,000) 18,850,000 (190,000) 59,152
(14,218,523) _ (8,686,122)
(14,218,523) (8,686,122)
LERRES
BEA/EH A REHF REEHE BEA/ (BEH) REE {E RER
p-g i E2E Ok usD usb ZF/ (#B8)
UsD
BERRER
BEA ZETRS 2 FHER  BE
1T1#E{E 102.13 , 2024 £2 A J.P. Morgan UsSD 35 720,699,000 7,109 (3,064)
7,109 (3,064)
REEEE
BA 3M Co. , B , 176£fE 75.00 ,
2024 %1 A J.P. Morgan UsSD 2,415,061 264,674,652 1,025 (89,661)
BH Allurion Technology, Inc. , B# ,
{748 10.00 , 2024 F 2 A J.P. Morgan USD (258) 96,492 (5,160) 8,075
BA American Airlines Group, Inc. , E#, Morgan
THEME 16.00 , 2024 & 1 B Stanley USD 23 31,602 92 (818)
BA Amyris, Inc. , E# , 17#{& 3.00 ,
2024 %1 A J.P. Morgan UsSD 10 3 50 (55)
BEA Anavex Life Sciences Corp. , BE# ,
1T#E{E 5.00, 2024 F£1 A J.P. Morgan UsSD 1,177 1,095,787 11,770 (41,592)
BEA Anavex Life Sciences Corp. , BE# ,
17118 5.50 , 2024 % 1 A J.P. Morgan USD 1 931 18 4)
BEA Annovis Bio, Inc. , B ,
1TEE 1250 , 2024 £ 2 A J.P. Morgan uUsD 3 5,610 1,170 56
BA Anywhere Real Estate, Inc. , B , Morgan
T#EE 750, 2024 £ 3 B Stanley uUsD 98 79,478 14,700 12,716
BA Arbor Realty Trust, Inc. , B , Morgan
T8 14.00 , 2024 & 1 A Stanley USD 25 37,950 850 412)
BA Aspen Aerogels, Inc. , B |
T1EME 7.50 , 2024 & 4 A J.P. Morgan USD 2 3,156 45 (308)
BA Aspen Aerogels, Inc. , B |
T#EE 750, 2024 £ 2 B J.P. Morgan uUsD 463 730,614 4,630 (52,029)
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BA Barclays plc , EH# , 1768 3.00,

2024 £1 A J.P. Morgan usD 44 34,672 220 (57)
BEA Barclays plc , B , {768 5.00 ,

2024 1 A J.P. Morgan USD 68 53,584 68 (1,361)
BA Beauty Health Co. (The) , B , Morgan

{7458 5.00 , 2024 5 B Stanley USD 61 18,971 1,082 (553)
BEA Bread Financial Holdings, Inc. , B# ,

{74518 20.00 , 2024 F 1 B J.P. Morgan USD 4 13,176 50 (629)
BA Bread Financial Holdings, Inc. , & ,

T8 22.50 , 2024 F 1 A J.P. Morgan USD 14 46,116 70 (859)
BA Capital One Financial Corp. , E#E ,

TREME 115.00 , 2024 % 3 A J.P. Morgan uSD 171 2,242,152 30,780 (8,730)
= Capri Holdings Ltd. , =& , Morgan

{718 40.00 , 2024 & 6 A Stanley USD (103) 517,472 (13,390) 9,525
B Capri Holdings Ltd. , =4 , Morgan

{718 40.00 , 2024 &£ 2 A Stanley USD (123) 617,952 (3,690) 2,397
BA Capri Holdings Ltd. , =4 , Morgan

{718 45.00 , 2024 & 6 A Stanley USD 138 693,312 28,290 (16,632)
BEA Capri Holdings Ltd. , =% , Morgan

1T6EME 45.00 , 2024 &£ 2 B Stanley USD 123 617,952 6,765 (5,845)
BEA Capri Holdings Ltd. , =% , Morgan

TREME 47.50 , 2024 £ 6 Stanley USD 103 517,472 26,265 (16,739)
BA Carnival Corp. , B , 7€ 5.00 ,

2024 1 A J.P. Morgan uUsD 219 406,026 219 (11,907)
BEA Cinemark Holdings, Inc. , B# ,

{7118 5.00 , 2024 £ 1 A J.P. Morgan USD 221 311,389 663 (2,879)
BA DISH Network Corp. , B# , Morgan

1T#{E 5.00, 2024 £ 2 B Stanley uUsD 73 42,121 8,979 3,952
BA DISH Network Corp. , BE# , Morgan

17118 0.50 , 2024 % 3 A Stanley USD 98 56,546 294 (141)
B DISH Network Corp. , BE# , Morgan

1T6{E 4.50 , 2024 %F 3 A Stanley USD (73) 42,121 (2,920) 1,110
BEA DraftKings, Inc. , Ef , {7ff& 40.00 , Morgan

2024 F 1 A Stanley USD 6 21,150 108 (1,062)
BA DraftKings, Inc. , E# , {7f#f& 10.00 , Morgan

2024 F 1 A Stanley USD 8 28,200 8 (20)
BEA Ebix, Inc. , B# , 17{#{8 10.00 ,

2024 1 B J.P. Morgan uSD 414 43,056 2,070 (20,652)
BA Endeavor Group Holdings, Inc. , E# , Morgan

1T6E(E 22.50 , 2024 £ 2 A Stanley uUsD 118 280,014 6,490 (1,703)
B Endeavor Group Holdings, Inc. , E# , Morgan

{748 23.00 , 2024 F 1 B Stanley USD (118) 280,014 (3,540) 1,350
BA Envestnet, Inc. , B , 1T{E{& 25.00 ,

2024 €2 A J.P. Morgan UsSD 16 79,232 440 (382)
BA Exact Sciences Corp. , B , Morgan

{718 15.00 , 2024 £ 1 A Stanley USD 11 81,378 55 (17)
BEA Fisker, Inc. , B , 1T/ 1.50 , Morgan

2024 £ 5 A Stanley USD 30 5,250 1,500 (46)
BEA Fisker, Inc. , B , 1768 2.00 , Morgan

2024 £ 5 A Stanley USD 36 6,300 2,844 192
BEA Fluor Corp. , B#E , 1T/ 12.50 , Morgan

2024 1 A Stanley uUsD 32 125,344 160 14
BEA GEO Group, Inc. (The) , B ,

{7118 3.00 , 2024 % 1 A J.P. Morgan USD 5 5,415 25 71)
BEA GEO Group, Inc. (The) , B ,

{7118 5.00 , 2024 % 1 A J.P. Morgan USD 316 342,228 632 (14,083)
BA Guess?, Inc. , BH# , 768 10.00,

20251 A J.P. Morgan uUsD 35 80,710 2,013 (916)
BA Halozyme Therapeutics, Inc. , EfE , Morgan

THEME 17.50 , 2024 & 1 B Stanley USD 16 59,136 80 (35)
BEA Hannon Armstrong Sustainable

Infrastructure Capital, Inc. , B ,

{7418 10.00 , 2024 & 3 A J.P. Morgan USD 76 209,608 988 (5,835)
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BH Hess Corp. , E# , 178 180.00, Morgan

2024 6 A Stanley usD (58) 836,128 (12,586) (344)
BA Hess Corp. , BE#€ , 17#{& 95.00 , Morgan

2024 £ 6 A Stanley usD 20 288,320 4,340 (667)
BA Hess Corp. , E#€ , {7#{& 100.00 , Morgan

2024 €6 A Stanley usD 38 547,808 9,120 (6,196)
B Hollysys Automation Technologies Ltd. , Morgan

BERE, 1TE{E 25.00, 2024 £ 1 A Stanley usD (118) 310,930 (23,010) (17,878)
A Hollysys Automation Technologies Ltd. , Morgan

B2 {THEE1750,2024 £ 4 A Stanley usD 147 387,345 735 (1,693)
BEA Hollysys Automation Technologies Ltd. , Morgan

B, THEE1750,2024 F1 8 Stanley usD 304 801,040 1,520 (15,757)
BA Hollysys Automation Technologies Ltd. , Morgan

B, 74518 20.00 , 2024 F 4 A Stanley usD 618 1,628,430 4,635 (7,969)
BEA ImmunoGen, Inc. , B , 17458 25.00 ,

2024 % 7H J.P. Morgan uUsD 119 352,835 6,545 (391)
BEA lonis Pharmaceuticals, Inc. , E# , Morgan

1T6E{E 17.50 , 2024 £ 1 A Stanley uUsD 10 50,590 125 9
BA JetBlue Airways Corp. , B , Morgan

7E{E 7.00 , 2024 F 1 A Stanley usD 23 12,765 230 (197)
BA LeddarTech Holdings, Inc. , E# ,

1TfE{E 5.00 , 2024 F£ 1 A J.P. Morgan uUsD 10 2,565 1,275 701
BA LeddarTech Holdings, Inc. , E# ,

1TfE{E 7.50 , 2024 1 A J.P. Morgan uUsD 21 5,387 6,300 5,311
BEA LeddarTech Holdings, Inc. , B# ,

71E1E 2.50 , 2024 F 1 A J.P. Morgan usD 5 1,283 150 (32)
BEA LeddarTech Holdings, Inc. , BE# ,

1TfE{E 7.50 , 2024 £ 3 A J.P. Morgan uUsD 83 21,290 39,425 14,796
= Liberty Media Corp-Liberty SiriusXM ,  Morgan

HE | {7518 26.00 , 2024 F£ 6 A Stanley usDb (341) 981,398 (204,600) (107,913)
BA Liberty Media Corp-Liberty SiriusXM ,  Morgan

B, 1TE{E 24.00, 2024 £ 6 A Stanley usD 341 981,398 51,150 (26,524)
BA Lincoln National Corp. , B ,

1T1E/E 17.50 , 2024 £ 6 A J.P. Morgan usD 277 747,069 11,080 (25,428)
BA Lincoln National Corp. , B ,

178 20.00 , 2024 £ 1 B J.P. Morgan usD 314 846,858 1,256 (35,370)
BA Liquidia Corp. , Ef , {TE 7.50 ,

2024 £ 4 B J.P. Morgan uUsD 428 514,884 214,000 128,424
B Liquidia Corp. , E# , 1Tf/€ 10.00 ,

2024 £ 4 A J.P. Morgan usD (438) 526,914 (135,780) (69,217)
BEA Lucid Group, Inc. , E#€ , {7f#f& 3.50 , Morgan

2024 £ 5 B Stanley uUSsD 24 10,104 1,512 (578)
B Lumentum Holdings, Inc. , B ,

#71E8 65.00 , 2024 £ 3 A J.P. Morgan usD (13) 68,146 (1,560) (580)
BEA Marriott Vacations Worldwide Corp. ,

B, {T1EE 55.00 , 2024 £ 4 B J.P. Morgan usD 2 16,978 205 (188)
BEA Maxeon Solar Technologies Ltd. , Morgan

B, TEE 7.50 , 2024 £ 3 A Stanley usD 49 35,133 7,448 2,721
BA Maxeon Solar Technologies Ltd. , Morgan

B, TEE 750, 2024 £2 A Stanley usD 37 26,529 4,255 1,499
BA Maxeon Solar Technologies Ltd. , Morgan

B, {71EE 0.50 , 2024 F 3 A Stanley usD 81 58,077 405 (127)
BA Maxeon Solar Technologies Ltd. , Morgan

B, {74EE 3.00 , 2024 F 6 A Stanley usD 64 45,888 2,880 (452)
BH Maxeon Solar Technologies Ltd. , Morgan

B, {71EE 5.00 , 2024 F 3 A Stanley usD (25) 17,925 (1,937) (182)
BH Maxeon Solar Technologies Ltd. , Morgan

g {THEE 5.00,2024 F2 A Stanley usD (37) 26,529 (1,406) 450
BEA MicroStrategy, Inc. , B ,

171 165.00 , 2025 F 12 A J.P. Morgan uUsD 3 189,486 5,670 (4,309)
BA MicroStrategy, Inc. , B ,

1718 180.00 , 2024 £ 6 A J.P. Morgan usD 7 442,134 1,890 (8,269)
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BA Natera, Inc. , E# , 176 25.00 ,

2024 1 A J.P. Morgan uUsD 23 144,072 5,635 2,613
EA Natera, Inc. , BE# , 178 30.00 ,

2024 £1 A J.P. Morgan usD 2 12,528 10 (193)
BA Nikola Corp. , E# , {768 3.00, Morgan

2024 £ 1 B Stanley uUsD 63 5,511 63 (5,308)
BEA Nikola Corp. , Ef , {78 3.50, Morgan

2024 % 1 A Stanley USD 21 1,837 42 (2,039)
A Norwegian Cruise Line Holdings Ltd. , Morgan

B, THEE1750,2024 £1 A Stanley usD 24 48,096 240 (1,277)
BEA Plug Power, Inc. , E# , 7 5.50, Morgan

2024 €1 A Stanley uSD 61 27,450 976 (462)
BA Plug Power, Inc. , E# , 17f£18 3.50 , Morgan

2024 %1 A Stanley UsSD 122 54,900 1,220 (985)
BEA Point Biopharma Global, Inc. , E# , Morgan

1T#EE 1250 , 2024 1 A Stanley UsSD 237 296,250 1,185 (34,318)
=] Point Biopharma Global, Inc. , E# ,  Morgan

1TEEME 17.50 , 2024 & 1 B Stanley USD (237) 296,250 (1,185) 6,161
B Point Biopharma Global, Inc. , E# ,  Morgan

TEEME 12.50 , 2024 & 1 B Stanley USD (237) 296,250 (948) 2,334
BEA QuinStreet, Inc. , E# , 176/ 15.00 ,

2024 £ 6 A J.P. Morgan uUsD 147 188,454 20,580 (911)
BEA Redfin Corp. , B , 7€ 13.00, Morgan

2024 1 A Stanley uUsD 46 47,472 874 (1,970)
BA Royal Caribbean Cruises Ltd. , B ,

{7118 30.00 , 2024 &£ 1 A J.P. Morgan USD 89 1,152,461 89 (9,830)
BA Sarepta Therapeutics, Inc. , BH# ,

1T1Ef8 55.00 , 2024 &£ 5 A J.P. Morgan USD 2 19,286 330 (243)
= Seagen, Inc. , E# , {TEfE 230.00, Morgan

2024 £ 1 A Stanley USD (38) 869,212 - 7,190
= Seagen, Inc. , E# , {TEfE 160.00, Morgan

2024 6 A Stanley usD (41) 937,834 - 12,584
B Seagen, Inc. , E# , 7f£{8 190.00, Morgan

2024 2 A Stanley uUsD (55) 1,258,070 - 11,466
BA Seagen, Inc. , B , 718 210.00, Morgan

2024 £ 2 B Stanley uUsD 28 640,472 - (21,057)
BgA Seagen, Inc. , B , 718 220.00, Morgan

2024 % 6 B Stanley USD 41 937,834 - (43,584)
A Silicon Motion Technology Corp. ,

B, 1786500, 2024 £ 1 A J.P. Morgan usD 149 912,923 6,705 (1,636)
BA Sirius XM Holdings, Inc. , Bf& , Morgan

1THE{E 6.00 , 2024 F£ 1 B Stanley uUsD 36 19,692 468 (827)
B Sirius XM Holdings, Inc. , E#E | Morgan

171818 3.00 , 2024 % 9 Stanley USD (708) 387,276 (28,320) 73,264
BEA Sirius XM Holdings, Inc. , B#E | Morgan

1T1#E{E 5.00 , 2024 £ 9 A Stanley UsSD 708 387,276 115,050 (92,054)
BEA Snap, Inc. , E# , 78 16.00 , Morgan

2024 €2 A Stanley USD 12 20,316 1,116 (157)
BEA Southwest Airlines Co. , B ,

1T1#{E 20.00 , 2024 £ 3 A J.P. Morgan USD 21 60,648 252 (1,963)
BEA Southwest Airlines Co. , B ,

{7118 20.00 , 2024 & 1 A J.P. Morgan USD 26 75,088 78 (1,834)
BEA Southwest Airlines Co. , B ,

{T1EM8 22.50 , 2024 & 1 A J.P. Morgan USD 45 129,960 135 (3,618)
BA Sovos Brands, Inc. , E# , Morgan

{T1EM8 25.00 , 2024 &£ 2 A Stanley USD 30 66,090 150 (346)
BA Spirit AeroSystems Holdings, Inc. ,

B, {T4EME 15.00 , 2025 & 1 A J.P. Morgan USD 9 28,602 585 777)
BEA Spirit Airlines, Inc , B , Morgan

1T{#{8 20.00 , 2024 £ 1 A Stanley uUsD 323 529,397 73,644 (15,676)
= Spirit Airlines, Inc , B#E , Morgan

{7018 22.50 , 2024 E 1 A Stanley USD (323) 529,397 (41,990) 22,438
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B HRR MG
FHEE 11 — R ERBRBHRY (|)
SERBES ()
BEA/EH F REHT REEHE BEA/ (EH) REE {E ¢ ]
B LB usD usb Z&Fl/ (#8)
UsD
B Spirit Airlines, Inc , E# , Tf{ 7.50 , Morgan
2024 %1 A Stanley USD (169) 276,991 (7,774) 6,334
BA Spirit Airlines, Inc. , B ,
1T1E/E 12.50 , 2024 £ 2 A J.P. Morgan usD 10 16,390 3,100 (114)
BA Sprott Uranium Miners ETF , B ,
176518 50.00 , 2024 & 2 B J.P. Morgan USD 71 342,717 17,040 (1,253)
BA Structure Therapeutics, Inc. , B ,
{THE{E 70.00 , 2024 £ 1 A J.P. Morgan uUsD 36 146,736 900 (34,353)
B Structure Therapeutics, Inc. , B ,
{T6E{E 80.00 , 2024 £ 1 A J.P. Morgan uUsD (35) 142,660 (280) 22,282
B Structure Therapeutics, Inc. , B ,
176518 90.00 , 2024 & 1 A J.P. Morgan USD ™) 4,076 (153) (149)
BA Sunnova Energy International, Inc. , Morgan
B (T 4.00 , 2024 &£ 1 B Stanley usD 32 48,800 320 110
BEA Tandem Diabetes Care, Inc. , E# ,
1TEE 1250 , 2024 £ 2 A J.P. Morgan UsSD 97 286,926 1,455 (1,114)
=DN Telephone and Data Systems Inc. ,
A, {T4EME 20.00 , 2024 £ 2 A J.P. Morgan USD 12 22,020 2,028 (904)
BEA TKO Group Holdings, Inc. , & ,
1T#EE 75.00 , 2024 £ 1 A J.P. Morgan USD 24 195,792 840 (4,513)
BA Transocean Ltd. , E# , T8 1.50 ,
2024 1 A J.P. Morgan uUsD 719 456,565 719 (5,996)
BEA Transocean Ltd. , B , T8 2.50 ,
2024 1 A J.P. Morgan uUsD 121 76,835 121 (2,102)
BEA Transocean Ltd. , E# , {718 3.00,
2025 1 A J.P. Morgan uUsD 38 24,130 513 (983)
BA Travere Therapeutics, Inc. , B , Morgan
74518 5.00 , 2024 £ 1 A Stanley USD 1 9,889 55 671)
BA United Rentals, Inc. , BHE ,
1T{#{E 480.00 , 2024 £ 3 B J.P. Morgan uUsD 43 2,465,706 32,465 (8,157)
= United States Steel Corp. , B , Morgan
1T6E(E 52.50 , 2025 F 1 A Stanley uUsD (199) 968,135 (35,024) 6,264
BA United States Steel Corp. , B# , Morgan
T8 57.50 , 2025 £ 1 A Stanley usD 199 968,135 25,273 21,985
= United States Steel Corp. , B , Morgan
{718 25.00 , 2024 &£ 7 B Stanley usD (255) 1,240,575 (5,100) (1,917)
BEA United States Steel Corp. , E# , Morgan
{T6E{E 32.00 , 2024 F£1 A Stanley uUsD 69 335,685 172 (3,314)
BEA United States Steel Corp. , E# , Morgan
{71818 40.00 , 2024 &£ 7 B Stanley USD 56 272,440 6,160 (1,121)
BA United States Steel Corp. , B , Morgan
1THE{E 46.00 , 2024 £ 6 A Stanley uUsD 199 968,135 27,064 (17,404)
BEA Veradigm, Inc. , E#& , 17f{E 5.00 ,
2024 £3 A J.P. Morgan UsSD 59 61,891 1,180 (541)
BA Veradigm, Inc. , B# , {T#E 7.50 ,
2024 €6 B J.P. Morgan UsSD 58 60,842 4,930 1,271
B Vertiv Holdings Co. B# , Morgan
176548 50.00 , 2024 &£ 7 A Stanley USD (141) 677,223 (100,110) (33,309)
B Vinfast Auto Ltd. , B#E , 17618 2.50 ,
2024 % 3 A J.P. Morgan USD (438) 366,606 (3,504) 5,007
BEA Vinfast Auto Ltd. , BE# , 17f#{E 5.00 ,
2024 £ 3 A J.P. Morgan uUsD 752 629,424 41,360 (70,658)
BH Vinfast Auto, Inc. , BE# , {T{#{8 5.00 ,
2024 1 A J.P. Morgan uUsD (292) 244,404 (1,460) 12,193
BEA Wayfair, Inc. , E# , T6& 15.00,
2024 1 A J.P. Morgan uUsD 60 370,200 120 (11,046)
BA Wayfair, Inc. , EH# , T6E 17.50 ,
2024 1 A J.P. Morgan uUsD 22 135,740 22 (3,121)
BA Wayfair, Inc. , B , 7/& 30.00,
2024 5 A J.P. Morgan uUsD 13 80,210 1,378 (2,900)
293,774 (666,205)
300,883 (669,269)
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Bt 5 R R B R

Bi5E 11 — RFPRBIEMELO (@)

HEEREERRES
BA/EH #R§ XEHF RBEHE BHEA/ (EH) REE miE RER
B LB usD usb ZFfl/ (#8)
usD
ERORER
BA S\E MXN/USD , E# , 1758 16.04 ,
2024 2 A Barclays usD 52,098,000 49,209,377 9,583 (163,904)
B SME MXN/USD , E# , 1758 17.14 ,
2024 £ 3 A Barclays USD (104,195,000) 105,189,057  (2,048,465) (941,914)
BA S\E MXN/USD , E# , 1758 17.39,
2024 £ 3 A Barclays usD 52,098,000 53,354,390 1,485,177 634,938
B S\EE USD/MXN , E#E , 17f#{E 18.32,
2024 £ 3 A Barclays USD  (52,098,000) 954,174,870 (305,201) 392,391
BA S\FE USD/MXN , BfE , {T{#/E 18.55 ,
2024 £ 3 A Barclays UsSD 208,392,000 3,864,629,640 963,014 (1,329,298)
B SAFE USD/MXN , E# , {7#E 19.18 ,
2024 £3 A Barclays UsSD (52,098,000) 999,369,885 (130,045) 188,274
(25,937) (1,219,513)
(25,937)  (1,219,513)
HEHIEAREES
BA/EH R# XESHF RBEHE BHA/ (EH) REE miE =R
B LB usD usb Z&Ffl/ (#8)
usD
ERORER
BA S\E MXN/USD , E# , 178 16.04 ,
2024 2 A Barclays usD 1,291,000 1,219,419 237 (4,062)
B S\E MXN/USD , E# , 1758 17.14 ,
2024 £ 3 A Barclays usD (2,583,000) 2,607,643 (50,781) (23,350)
BA SAE MXN/USD , E# , 178 17.39,
2024 £ 3 A Barclays usD 1,292,000 1,323,158 36,832 15,746
= S\EE USD/MXN , E#E , 17f#{E 18.32,
2024 £ 3 A Barclays usD (1,292,000) 23,662,980 (7,569) 9,731
BA S\FE USD/MXN , EfE , {T{#/E 18.55 ,
2024 £ 3 A Barclays UsSD 5,168,000 95,840,560 23,882 (32,966)
B S\FE USD/MXN , E# , {7#E 19.18 ,
2024 £ 3 A Barclays uUsD (1,292,000) 24,783,790 (3,225) 4,669
(624) (30,232)
(624) (30,232)
LRESHES
BA/EH #R# XSHF RZEHE BHEA/ (EH) REE miE R
B LB usD usp Z&F/ (®BE)
usD
ERORER
BA S\E MXN/USD , E# , 1758 16.04 ,
2024 2 A Barclays usD 73,581,000 69,501,231 13,534 (231,490)
B S\E MXN/USD , E# , 1758 17.14 ,
2024 £ 3 A Barclays USD (147,163,000) 148,566,987  (2,893,212)  (1,330,341)
BA S\E MXN/USD , E# , 1758 17.39,
2024 £ 3 A Barclays usD 73,582,000 75,356,496 2,097,630 896,772
B S\E USD/MXN , E# , 17f#{E 18.32,
2024 £ 3 A Barclays USD  (73,582,000) 1,347,654,330 (431,059) 554,204
BA S\FE USD/MXN , BfE , {T{#/E 18.55 ,
2024 £ 3 A Barclays UsSD 294,328,000 5,458,312,760 1,360,138 (1,877,470)
B SLFE USD/MXN , E# |, {7#&E 19.18 ,
2024 £ 3 A Barclays USD  (73,582,000) 1,411,486,715 (183,672) 265,914
(36,641) (1,722,411)
(36,641) (1,722,411)
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ey
FEE 11 — RFERRIFEZY (|)
2R/ ESHRESRES
BAEH #RE RHHF XBEY BA/ (EH) AR HiE KER
B LB usD usb Z&Fl/ (#8)
uUsD
ExzEg
BA SNEE MXN/USD , B# , {T{#/E 16.04 ,
2024 %2 A Barclays usD 1,041,000 983,281 191 (3,275)
BH SNEE MXN/USD , B# , T8 17.14 ,
2024 £ 3 A Barclays usD (2,082,000) 2,101,863 (40,932) (18,821)
BA S\EE MXN/USD , B# , {T#E 17.39 ,
2024 £ 3 A Barclays usD 1,041,000 1,066,105 29,676 12,687
B S\ USD/MXN , B# , {TfE8 18.32,
2024 €3 A Barclays usD (1,041,000) 19,065,915 (6,098) 7,841
BA S\FE USD/MXN , BfE , {T{#/E 18.55 ,
2024 3 B Barclays usD 4,164,000 77,221,380 19,243 (26,561)
B SLE USD/MXN , B4 , 768 19.18 ,
2024 € 3 B Barclays usD (1,041,000) 19,968,983 (2,599) 3,762
(519) (24,367)
(519) (24,367)

LRESERMES
BA/EE RS XBHF XZEH BA/ (HH) AR il KRER
B LR usD usb ZFl/ (#E)
usD
BErRER
BA S\EE MXN/USD , BE# , 1758 16.04 ,
2024 F£2 A Barclays UsSD 57,694,000 54,495,101 10,612 (181,509)
B S\E MXN/USD , E# , 178 17.14 ,
2024 £3 A Barclays USD (115,388,000) 116,488,842  (2,268,518)  (1,043,098)
BEA S\E MXN/USD , E# , 178 17.39 ,
2024 £3 A Barclays usD 57,695,000 59,086,367 1,644,733 703,151
B S\[E USD/MXN , BfE , 1Tf#{E 18.32,
2024 £ 3 A Barclays UsSDh (57,695,000) 1,056,683,925 (337,990) 434,546
BA S\E USD/MXN , E# , 17f#{8 18.55,
2024 £ 3 A Barclays USD 230,780,000 4,279,815,100 1,066,473  (1,472,108)
B S\E USD/MXN , B#E , 1Tf#{E 19.18 ,
2024 £ 3 A Barclays Ush (57,695,000) 1,106,734,338 (144,016) 208,501
(28,706)  (1,350,517)
(28,706)  (1,350,517)
www.franklintempleton. lu REFTHEFERS 133



FRANKLIN TEMPLETON INVESTMENT FUNDS
Bt 5 R R B R

MHEE 12 — KRB 5
B 2023 £12 A 31 B , AR AT FHERBTHIEFARE N -

BEE=ES
KRER
EZ/HE wE B/ (BR)
EHSH A ] XEE® usD usD

SRR

15,300,000 FNMA 5.5% 2054 £ 18 25 H USA usSbD 15,366,938 254,003
5,890,000 FNMA 6% 2054 £ 18 25 B USA usSD 5,981,110 72,705
21,348,048 326,708

MiEE 13 — BHEE
EAREAR |, A2\ F3EB Goldman Sachs 1 J.P.Morgan #EAEEREBASEELEEHE,
BZE2023F 128310, HERFLHRKWIWHEERRRNHTENDT :

E$ E# EHAEA RBUF

B (EHIER@IREIR

EEMTHE ,
UEEE#EH

EERSNTE
ESE A

uUsD Goldman Sachs  Citigroup

2HREHERES

ZEHREES
XEREES
ZEHREES
DN EEEES
DN EEEES
DM EEEES
EENEES
THNEES
RPERS
RBRES
MEDTSARSES
MEBRES
MAEBRES

FEERDECKES
AR NECHKES

BN NEEEES
BN N EEEES
BN EEEES
BN RS RES
BONp N RARES

134 REFHEERS

JPY

usSbD
usSD
usSD
usSD
usSD
usSD
usSD
usSD
usSD
usSD
usD
EUR
usbD
usb
usbD
usbD

EUR
EUR
EUR
EUR
EUR

J.P. Morgan

J.P. Morgan
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
Goldman Sachs
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan

J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan

Citigroup

Citigroup
Barclays

Merrill Lynch
Barclays
Goldman Sachs
Merrill Lynch
HSBC

Merrill Lynch
UBS

Citigroup

J.P. Morgan
Citigroup
Morgan Stanley
Citigroup
Citigroup

J.P. Morgan
Merrill Lynch
Morgan Stanley

Citigroup
HSBC

J.P. Morgan
Merrill Lynch
Morgan Stanley

617,391

1,071,055

174,740,918
17,057,658
18,786,250

7,589,645
12,423,510
18,786,250

329,063
125,291
157,276

58,677
774,841

36,387
933,157

34,195
118,515
262,402
145,834
116,520

244,068
458,965
426,834
401,897
356,678

686,700

1,321,950
18,252,151
21,352,804

8,216,747
13,251,001
21,352,839

367,073
135,818
165,190
61,927
821,630
38,371
1,239,165
36,089
125,079
278,146
158,088
141,109

283,226
569,096
495,080
484,731
480,201
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B % R B B

MHEE 13 — B2HEE (|)

B FRIERRKREN
EHOTE, EEEFNTE

S 8% BHREA RBEF DESE¥ NEEE¥E
BANF I ECEES EUR J.P. Morgan UBS 42,922 50,272
BEMHEES UsD J.P. Morgan UBS 181,543 192,384
2HRES usbD J.P. Morgan UBS 4,565,568 4,977,765
LRIV ESHESES usb J.P. Morgan J.P. Morgan 79,681 83,531
hRNBIDERS USD J.P. Morgan UBS 1,665,792 1,770,394

EREHE , BEEEFEZRANERANT :

EEEEEE
Eukes BRARER Bl
ES E28% BHREA LESE¥H UESEY%EH NES G
UsD Goldman Sachs 27,313 -

27,313

J.P. Morgan 18

J.P. Morgan 4,444

usb J.P. Morgan 6,582 814 5,768

JPY J.P. Morgan 182,424 14,582 167,842
BERIEBCNES EUR J.P. Morgan 11,938 956 10,982
Efl&¢XREMES usb J.P. Morgan 118 9 109
EFXBEEEES uUsD J.P. Morgan 50,670 7,120 43,550
REES uUsD Goldman Sachs 92,128 - 92,128
XEMEES usD Goldman Sachs 150,444 - 150,444
SMNNELERS uUsbD J.P. Morgan 12,419 994 11,425
SHNEES uUsD J.P. Morgan 15,081 1,207 13,874
KHPEES usD J.P. Morgan 16,397 1,312 15,085
HRES EUR J.P. Morgan 176 14 162
FETISAREES USD J.P. Morgan 230 18 212
FRERES USD J.P. Morgan 7,454 596 6,858
FRERNECEES USD J.P. Morgan 6,996 560 6,436
BIBMNES EUR J.P. Morgan 3,570 286 3,284
BNRERSES EUR J.P. Morgan 1,297 104 1,193
]
BN NSRS EUR J.P. Morgan 33,622 2,689 30,933
BENEES uUsD J.P. Morgan 8,614 936 7,678
LHRPEES USD J.P. Morgan 1,227 13 1,114
SHRES usD J.P. Morgan 1,654 132 1,522
SHRIBREZMESES USD J.P. Morgan 244 19 225
FNEIERESD uUsD J.P. Morgan 709 59 650
RE (BT )& EUR J.P. Morgan 111,725 12,649 99,076

Mz 14 — IREETEE

EENTRSAREILIANE —EREEESE K REESHSHIBNSETESREEN —CEIL (HETX ) /8. MRES
BEREM Franklin Templeton E& , FIRENSETREEREE, UTHILEAREE 2023 F£12 A 31 HNFRES,

RERBNAKHAERLARAAL FRENREEEE D TFHRMN.
REBEWE X BRA Y REBRAXNEEE , ORKREN - BHBORECELIRBRLAXN—FEM,

B& X BgFN Y B
APF g 1 Bg | PF & JBg S kg S PF & W % EB f% Hith$a 5!

ERENES 0.70% 0.70% 1.00%
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MG 14 — IREEEE (&)

BONERESRESRES

X g 0.70% 1.00%
REEREXES 0.55% 0.55% 0.75%
NAEESE 0.60% 0.60% 0.80%

0.60% 0.60% 0.85%
RER
0.70% 0.70% 0.70% 1.00%
BEXES 0.70% 0.70% 1.00%
RBEA BREA
SERBES 1.30% 1.75% 1.20% 1.20% 1.75% .
EFBNES 0.70% 0.70% 1.00%
EFBNES 0.70% 0.70% 1.00%
EFNXEEEES 0.70% 0.70% 1.00%

0.70% 1.00%

RRERES 0.70%
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R Y

fE 14 — IREEHEE (@)
B& X B&FN Y B St
A PF & 1 5§ | PF B& JB S Bg S PF I§ W Bg EB & Hith$g 5l
BRWEHES 0.55% 0.55% 0.75%
MEES 0.70% 0.70% 1.00%
EnTEHRFES 0.20% 0.30%
EZEBRFES 0.40% 0.40% 0.40% 0.65%
]

B5A

XEHEES 0.70% 0.60% 0.70% 1.00%

THESES 0.55% 0.55% 0.75%
THREES 0.90% 0.90% 1.35%
TN NELEES 0.90% 0.90% 0.90% 1.35%
SHNUEES 1.10% 1.60%
]
RFEES 1.10% 1.10% 1.60%
HRES 1.10% 1.10% 1.60%
FEEREEREES 0.70% 0.70% 0.70% 1.00%
FETISARREES 0.75% 1.00%
BEA

FRERES 1.00% 1.00% 1.00% 1.15%
FEERNECERES 1.10% 1.10% 1.60%
BHABMNES 0.70% 0.70% 0.70% 1.00%

3 : 0.70% 0.70% 1.00%
BMp N EAEES 0.70% 0.70% 1.00%
BENSES 1.10% 1.10% 1.60%
2RFHES 0.60% 0.60% 0.80%
LHREHES 0.55% 0.55% 0.55% 0.75%

B5A

LRFREEES 0.70% 0.70% 0.70% 1.00%
LHRBRERRZES 1.00%
2RES 0.70% 0.70% 1.00%
LHRIRESMESES 0.60% 0.85%
RNRGEES 0.70% 1.00%
LRESERMES 0.55% 0.55% 0.55% 0.75%
BE (BT )&ES 0.70% 0.70% 1.00%
HTEHMNES 1.00% 1.00% 1.40%

HSEME 1 BEESTED.

www.franklintempleton. lu REFTHEFERS 137



FRANKLIN TEMPLETON INVESTMENT FUNDS
Bt 5 R R B R

BiEE 15 — ENE

ERNTAERBROEHEENFEETREZEMRENFEARE ( "EXE) )  LENER , ABAKSEHENRE
EREEHFERTN,

BERHE  AFERHAFEEENER (HKRWENERBEN / IWEER ) B8 () BEREEEHNER & (i) EER
RAERENBABKLE  AEXSERE.

ERREEVPERNBELE BNV KRG , LERONVEFARFTEREREZXRZ ARE  RARETXM,
RERBZFTEMS :

BAVEDSRUTHASENE | () MHARBRITER ; R (i) BERR-—EALERNEEFE  HPREEFEEINRRE
MERXRRAANEERLEEREN. SKURRREESHEENGSEE, s kMBRRESBARBERBENNMEINE
RE,

BEREEFERORBAREENKARNSKUR  HPEREER LRNEAEE  AUABEROGERNEIHHTER
EIJ/j__\O

REMRESEAVREE  BEMBRFEAR TS RABNROERNERRA. ERBERT , ZIROENNEERRPEE R
T BEF. FREZHE  B2HELRRHBE.

BE2023F 12 A31 B, LATEXEERA PFRE, A, FATKREEAER.

BuE TR EE
FESHESEER FELEY BYE (2¥) BHtk BiRE%E
ZEREES
APF (acc) EUR-H1 ( 8k ) usD 15% - - BT R
APF (Ydis) EUR-H1 (8 ) usD 15% - - BT R
| PF (acc) EUR-H1 ( BB ) usD 15% - - BT HRIR
| PF (Ydis) EUR-H1 ( BB ) usD 15% - - BT R
S PF (acc) EUR usD 15% - - BT HRIR
S PF (acc) EUR-H1 (&8 ) usD 15% - - BT R
FfiEE 16 — EBX{H&

AFEREITHEN  RERELFATEALAREMAERZNRICHE D RERFEICHE , R EPM R4 2 RS R
ITEEBERATRAZRE,

BHERLHRENREARNENURBERYE , THEEKELABAEMRNIN , ARFEGCEBBARTRAEN
BERMEHR,

ZERBE I LEHRECENAEENOMRE, 58, RE, —RITBARIRE. —RRLAENEH. 888, 8TFS
REZEF K.

MisE 17 — BIBEAXR B

Bk Franklin Templeton Investments (Brasil) Ltd., Franklin Templeton Investments (Asia) Limited, Templeton Investment
Counsel, LLC , A% Franklin Templeton Institutional, LLC 2%t , A RN ELEERFKELR TAEEETRESN —ERSER
ERE  IEEN RESBZ2H. MERLRBRANRKS , SREZXEBBREPR - REEERFTL, XAAEERARXM
NIREEEHEFE A F2EPBRRME 14,

Franklin Templeton ;R B BB ELZA , REIE 2023 £ 12 A 31 A2 H , W EEEBKELAZBET N EAR S,

REE 2023 F£ 12 A 31 Bk 28 , &2 T LL Franklin Templeton International Services S.arl. BESEB A RANESHEE
ETERBRERBEUARBROHEZERISE,

MizE 3 R ESZMEMBEESIRER Franklin Templeton T ERBEEFE TR T E#T.
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B % R B B

fisE 18 — RIE
BIBETREREYE A AEEREALBEFEARBARCEERAERNE RN Z B EMBTK,

ANBEERERALNEESFIR 0.05% WREMR  ZRESTEMMN  REESHHEBEZEERNFEEBEFE ( Franklin U.S.
Dollar Short-Term Money Market Fund BR&\ , EREE 0.01% ) . LEBRZTFTEAREHMERLBULERAZESERELT
BRENESEEDY., EE | 8. J B X BN Y ERBROABEREE , AILSEROGERTUARSFHIRN 0.01% R

2,

ERANRENSHCEREARSTRERRFERBRNR. MEEBRENABRESANSEARANEE  NRCEEES
ERERR , ANRAERAREANERS.

AR B EERERLNERIIRETTHMENERRAEBRK.
RRFRERERLBEBREMNERE , RERITEERFEEHWNER,

BHEE 19 — BRIR%E R

ABR  RERNFEEERE  ANSZEBREF5.75% WERERFEE REEEIME. ZRRFERESRER
FHEEFE 0.50% WHER , HIKRIGREERD. REBRRART , IRREANTRERE. IFELERFEES
&5 1.00% , HEKHERRE  BAREEE 18 EARNELSKIRER 100 BEXRULNERERS.

AS Y : EHMFEALABEREERE , FFFAZRLLANKRFTLFRAT. ASERUEANEEFERE , TSRWMER
ERFRE. SUNEEXREERAEATHEEFE 040% NWHEE  NRETRARES. XEBAKARGT , NKRERA
I FRIEHRE,

AX ER  RERNEESERE  sngzzerss 7
I | 5 s ER . SUREREREAEATORESE 0.50% HEEE  NBRERBCHE, %%
BARARH, NBEEANTRCHE. AEEEERTARSEA 1.00%  BAREHEE 18 BARNELEAKEES
1 BEERR LHBERS.

B #2016 F 4 A1 B, RERITEINN B HRD. BRIEEENR 2016 F£4 A 1 AIBEN B ERG , BRRES
ERER 4 FREERG , MRS 4.00% NRBEELEERFEE. ZHNEREFERESAEATIFEEE 0.75% Wi
EE  LRFEXRAEATHFEEE 1.06% WIREE, SELEAKRAR , RERANTARKERER / Sith. #2011 F
B, ROSRBERLtEFEHERRERESN AR , AFERBAESHHEEFMNRH,

CERE : THHMEXRERFEE K BREREZEBRR—FAER  SUNIBELEERFEE 1.00%. 55, FHRFEE
REAERATHFEEE1.08% NEEE, ELEMAEKAR , IRREANTRIEHEER / St

EBEf  EEXNERERFHEE. IFELERFHEAENAMHBIREE. EB ERERELRFBATRSE , FFF2HE
RRFBRMOLRRAS,

FER : TUBMBRERFEE  BRAREEEBRE=FAER , SUENKS 3.00% WRBEELEERFEE. SHATHRIMEF
BEXBERERATHFEEE 050% NHESE  URFER/ERAFFEEE 1.00% WRBE, ELERZART KR
BEANTRIEHER / Sifth. F ERERBERNR 36 BAERERRCREEELARENSAERANRESDERNK
HEEESH A ER.

GER : THBEXRERFEE A EREREEEBRE=FAER  SUWHES 3.00% WREELEERFEE, 55, FH
REBRABATYFEEE 0.10% NWHBERFERRBRATIYFEEE 1.00% WREE, ELERKARG , NKRERA
N FRIEHEER / Siftth, G ERENBEEHR 36 BABRERSCREEELNARENSABRANEE A BEIRKAR
EEH AER.

| B ZRERORHATRBREE  FRESEAIALARFTNLRARAE. BE IR, BEEINERERTEE. IBELE
BRFEEREMHEIREE,

J B RERERELRHBRTRATHERES  HRESREALASRNNAMARE. BE J KR, BEXVERERT
BE. IFRLEERFEEBIEMHEFIREE,
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FRANKLIN TEMPLETON INVESTMENT FUNDS
Bt 5 R R B R

BHEE 19 — RRIDEER (&)
N i - WEROFURESABIRER 3.00% NERERFEE, SUNFEXESAEATFHEEFE 1.25% WHEE
BAR , MIRREZANFRICHEDS. N EREARZLRHIBRTRE  #EFSERLARFTNLRRAE.

S B : BEEXNERERFEE. IR ELEERFEEITMHIIREHE, S RERELRHBRTRE  FIRFESREN
NEARAFNEALANHRRAE

W ER  BEEXNEAERFEE. IFELEERFEABIEMHEIIRLEE. W BERERREERFBRTRY , FEF2R
RRFABRMOLRRAS,

XERR : THEERERFEE , BREFUWE X ERBTILAXNEERE (EREREELANREE AN —AHROEEL
ARARLAXN 28R ) . X ERENFZLRFIBRTREATHEBRESE  FRFSRALARHMNLMARAE

Y ER  FREBERERFEE  BEREZWE Y ERBEFL4XNEEE, BB, BFE. 2T, SMBRTHE (E8K
REBLANREECEHN - EHBOERELARBRLAXIN—FER ) . ¥ ERHOENZLRHABRTRATRERESE
HEFSHABRFLARBENELANHEERAE.

Z B BEXNERERTEE. I ELERFERNEMHEIRBE, z REARLERVBRATRY , #RFSESH
NEARFAENALANHRRAE.

SBBER (acc) : FHMEMBF , BREVARRERGAESR. PIEEMEERREE TS ERAERE,

TRESERR  MRESEERWEERE, (Mdirc) & (Mdis) iR ARE. , (Qdis) BRIZRFRE , (Bdis) ERIZEERE , (Ydis) ERIRE
3=

dirc i : IEERRAB Tdirc, WAEBRHER , UEBHEFROERHEXETIE.

pc B EABRRFEER  EEREETSEGT , 2REEREEFENEET I EREESRIERE.

BHEE  FXNEREXEHEBPIE "PF1 WER

BB BER AL FERETINEE

-H1: ATROERRBNOHKE , AESHNEAEMBOCKHYEATROBRBERER,

-H2 . ERABERER RO HHROEINEREFAESHENBRNRENAMTIEER HEREBHNER,

-H4  MRREEREREREWES  HREWEHRE ( "ZREW, )  AEAEMERS L. BERUESHELEGHF
B, ERESHELEERERARENZIREY  UEZZREBHNREELH.

M 20 — BARE

HREANENRAENME K EAKISAHEYENEELER , MREBAKFTERHEE , ZREAEARBAR ( "8#2
B, ). BRETHTARXLE. #%EMHE A% Franklin Templeton International Services S.a r.l. Y EI 8 & B .

HeBRERS TEREMN A TEERFEESDEHER, P

Pk 21 — EihEH
HEMERTEAEHTAEE, REREE, 2ME, IMERE, 728, ITREBARE,

HisE 22 — IREASREBE|RK
BABRSHARESREERZNEER , TN AEMREERE,
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FRANKLIN TEMPLETON INVESTMENT FUNDS
B % R B B

MHEE 23 — R B AA

REBRARKRBNHECHEERBERRENEE, HFEEXINTFAEA, BEANXZENERANBE. REBE 2023 F
12 A 31 HIEHE , AR ABREUTREEA :

E&RE B 2
ERERES uUSD 751,296

BONERESHESES

REBEWRESES usD
NAEES usD

[e2)

EFBNES EUR 271,137
BEF£REMES usb 308,214
EFNEZREEES usD 23,429
RARERES UsD 63,019

BRUSES usb 2,181
BMEREE usb 897,591
EnEHESES usD -

XEBRFGES
EEHESES

DNESES

DHRERESE
DN EERES
EEUEES
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FRANKLIN TEMPLETON INVESTMENT FUNDS
Bt 5 R R B R

BHEE 23 — RBAA (#)

E288 &% &8
usD 26,062

3 uUSD 308,598
... __________________ |
MEERNECEES usSb 263,554
. ]
EHBNES EUR 57,862
BRARERHES EUR 14,695
L ——,—,—,e—,—,——,—,—,—,e . |
B AL RES EUR 37,509
BETSES usD 101,050
V15§ uUsD 150,042
... _________ |
55 UsD 211

; EUR 257,963

usD 11,936

usD 208,847

SRIREEMESES UsD 162
... __________ ]
RNBEMERS usb 26,754
SRESEHHNES USsD 189
- ____________________ ]
RE (BT )ES EUR 2,089,930
ATENES usD 85,707

ESRME 1 BEESED,

"REBRESRITETAMSE  XERAERFBEERLEARNER , DHEELEZNEE.

BHEE 24 — 39HIFRE

ESHEA-—ABARSTVENSHEE  KBRERFEMSREARLERFTEAN -2 (ZERHE , HERXZ AR IKKRE
FE ) BERARD MBS REF R , WERDMBRERSERBRFEIA EERFEELDHER, . Bt , BROKRS
MARERSTRAHERMEREZIHE, BR  HRERTERRERNEMFAES B2/ AEELARETRABRT
EHER,

BMiEE 25 — MBETEALLE

MEALE ( "TER, ) MASERT , RRESHBE 2023 F12 A 31 BEMBZRFAIHEZES PI9FEENLER, &
BRERREEEE. THRRBEAEE, REENHMER K SR "EERFEERBE/E. .

HRLBBRITHROER  BERLREFLEE,

BizE 26 — £IKEEME

M/ RABEH Franklin Templeton RN HMEMNR XEEMREES (@ERRKEBA ERAL ) FTY—EHBHSEEE LR
HEREEmME a2 2675 X (REFERE ) , MAGRANTRERESTERHESRE , FRFECERGRRE
FHZAIRETEEHEANRDER,

BERBEERMENER , ALARTREAEALAELNEEXINFNEREMEENERN  BEEERLTARABEBRARHR
EFEERENAELS  EEXNFALARERERESRREEREMELENBEEAREX (ERBRRXEEMERDA
BOFENFEAHEM ) -

REBE 2023 £ 12 A 31 BIEZ2BBHE , AL AARERRRKEERE.

—_
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fisE 27 — BB

Ex / 2

AGO L

ARE (G ER =] N/NE

ARG MR

ARM DERD

AUS BN

AUT B 7|

AZE MEZEE

BEL teRIBE

BEN A=

BFA mEWER

BHR Bk

BHS BHE

BLR B REH

BMU BEE

BRA i

CAN JIIE=PN

CHE ®t

CHL =l

CHN h

CIV RIFBE

CMR 8303

CcoL TR

CRI SHTHE S b0

CYM HEHE

CYP BT EhE

CZE EREME

DEU =E

DNK BE

DOM LXK EFE

g

AED (EEDE(=) NN =]
EaTk s

AUD BT

BRL BB

CAD fnz

CHF Bt % Ep

CLP BRI =R

CNH/CNY HEARY

CoP TR ERE

CzZK ERTH

DKK BEH

DOP LZRKEMER

EGP RN

EUR BT

MisE 28 — 1B EEA

ERERFARSRRABcMENFRRE  AESEBE 2022 F2 A 25 AFANABBRHEECHRRBESHRDEESTDIF
B EHR 2022 F 11 A 1 BMEIIN-CERGER ( "ZRHERGERN. ). FTHRROGERZRDER 2022 F 11 A 11
BAEFRR , AREIRBRRIRREE 2022 F 2 A 25 BERFESREEFENAESELS, ZRHIRDERIE A
R, EE ke,

ECU
EGY
ESP
EST
ETH
FIN
FRA
GAB
GBR
GEO
GGY
GHA
GRC
GRD
GTM
HKG
HND
HRV
HUN
IDN
IND
IRL
IRQ
ISL
ISR
ITA
JAM
JEY
JOR

GBP

GHS
HKD
HUF
IDR
INR
ISK
JPY
KES
KRW
KWD
KZT
MAD

ER%
B
FEHESF
BWRem
KR
=Y |
EE
s
%
BAm
R
B
i
BIRARE
B EH
PEES
TERPLER
RERAED
o F
21)=
HE
ZHE
FRAR
P9
=R
E-P
SFEM
B
“wB

B

WIAE
BT

BT R
EfEEL
MEEL
RS

B
BEET
B

PR AT
g%

BT ans

JPN
KAZ
KEN
KHM
KOR
KWT
LKA
LTU
LUX
LVA
MAC
MAR
MEX
MKD
MNG
MOZ
MYS
NGA
NLD
NOR
NZL
OMN
PAK
PAN
PER
PHL
POL
PRT
PRY

MXN

MYR
NOK
NZD
OMR
PEN
PHP
PLN
QAR
RON
RSD
RUB
SAR
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B
MRS
B
ESE S
BE
MR
HERF
M FE5E
EHRE
HIRR 2R
BB P
%
£REF
FHIE
E e
ERHhR
SRAED
E NG
=M
e
il
(=3
BEHTE
BESE
We
EEE
g
HET
BRE

SHEFER

SRADMER
10 52 R
MM
SR EHE
WENRE
FEREER
KRR
FEETH
WS
EWMETENE
REES
PR ARG

QAT
ROU
RUS
SAU
SGP
SLvV
SP
SRB
SVK
SVN
SWE
SYC
THA
TTO
TUN
TUR
TWN
UKR
URY
USA
uzB
VEN
VGB
VNM
ZAF
ZMB

SEK

SGD
THB
TRY
TWD
usD
uyu
uzs
VND
ZAR

B % R B B

FiE
‘EREDR
R
o) TE VA ]
g
EBR®
BERER
EWMD
Wizt
X e
T

EFEM

R
TEERKEDSH
R
THH

hE =
SRM
SRS

xH

BRI ETE
ZERIHH
HBEREHS
o]

[ZE

e L ER

TnEL e R

#hng T
RIK
TEHEHN
Mman

e
SHBIRRE
MEE

[ZEE kS

ZPRFIR 358 R - A (acc) EUR RC, A (acc) USD RC, A (Ydis) EURRC, | (acc) EURRC, N (acc) EURRC, W (acc), EUR
RC. X (acc) EUR RC,
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FRANKLIN TEMPLETON INVESTMENT FUNDS

AR

RERENT

FRANKLIN ADVISERS, INC.
One Franklin Parkway
San Mateo, CA 94403-1906, U.S.A.

FRANKLIN MUTUAL ADVISERS, LLC
101 John F. Kennedy Parkway
Short Hills, NJ 07078-2789, U.S.A.

FRANKLIN TEMPLETON INSTITUTIONAL LLC
280 Park Avenue,
New York, NY 10017, U.S.A.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.
8A, rue Albert Borschette, L-1246 Luxembourg
EREALEH

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
Cannon Place, 78 Cannon Street
London EC4N 6HL, United Kingdom

FRANKLIN TEMPLETON INVESTIMENTOS (Brasil) Ltda.
Avenue Brigadeiro Faria Lima 3311, 50 andar,
Sao Paulo 04538-133, Brazil

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED
ERTHRET 8 5

EITRE 17 42

TEEE

FRANKLIN TEMPLETON INVESTMENTS CORP.
200 King Street West, Suite 1500,
Toronto, Ontario M5H 3T4, Canada

K2/D&S MANAGEMENT CO., LLC
300 Atlantic Street, 12th Floor
Stamford, CT 06901, U.S.A.

CHILTON INVESTMENT COMPANY, INC
1290 East Main Street
Stamford, CT 06902, U.S.A.

JENNISON ASSOCIATES LLC
466 Lexington Avenue
New York, NY 10017, U.S.A.

P. SCHOENFELD ASSET MANAGEMENT L.P.
1350 Avenue of the Americas, 21st Floor
New York, NY 10019, U.S.A.

LAZARD ASSET MANAGEMENT LLC
30 Rockfeller Plaza
New York, NY 10112, U.S.A.

144 REFHEERS

LOOMIS SAYLES & COMPANY, L.P.
One Financial Center, 27th Floor
Boston, MA 02111, U.S.A.

GRAHAM CAPITAL MANAGEMENT L.P.
40 Highland Avenue
Rowayton, CT 06853, U.S.A.

APOLLO SA MANAGEMENT, LLC
9 West 57th Street, Suite 4800
New York, NY 10019, U.S.A.

BARDIN HILL ARBITRAGE UCITS MANAGEMENT LP

477 Madison Avenue, 8th Floor
New York, NY 10022, U.S.A.

RV CAPITAL MANAGEMENT PRIVATE, LTD
3 Phillip Street, #10-04 Royal Group Building
Singapore 228577

RBC GLOBAL ASSET MANAGEMENT (UK) LIMITED
77 Grosvenor Street, London, W1K 3JR
HE

ELECTRON CAPITAL PARTNERS, LLC
10 East 53rd Street, 19th Floor, New York,
NY 10022 , %

ONE RIVER ASSET MANAGEMENT, L.L.C.
3 River Road, 2nd Floor, Cos Cob,
CT 06807, U.S.A.

FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED

The Gate, East Wing, Level 2,
Dubai International Financial Centre,
P.O. Box 506613, Dubai, United Arab Emirates

TEMPLETON ASSET MANAGEMENT LTD.
7 Temasek Boulevard

# 38-03 Suntec Tower One

Singapore 038987

TEMPLETON GLOBAL ADVISORS LIMITED
P.O. Box N-7759
Lyford Cay, Nassau , B E

TEMPLETON INVESTMENT COUNSEL, LLC
300 S.E. 2nd Street
Fort Lauderdale, FL 33301, U.S.A.

BRANDYWINE GLOBAL INVESTMENT MANAGEMENT, LLC

1735 Market Street, Suite 1800
Philadelphia, PA 19103
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HHET

IREEEAT) (&)

MARTIN CURRIE INVESTMENT MANAGEMENT LTD
20 Castle Terrace, Edinburgh EH1 2ES, Midlothian
HE

DLD ASSET MANAGEMENT, LP
152 East 52nd Street, 27th Floor,
New York, NY 10022,

USA

CAPITAL FUND MANAGEMENT S.A.
23, rue de I'Université,
75007 Paris, France

FRANKLIN TEMPLETON SEALAND FUND MANAGEMENT CO., LTD.
HE

LEERE

WHEAE 8 3 LS H/0 B EOR
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FRANKLIN TEMPLETON INVESTMENT FUNDS
BHEA

IRERBANT (&)
i HAR IR E RN T ARSI

#2023F 2 A1 B2ER
Z{F Templeton Asset Management Limited £ Franklin BREUE £ #9 Ff ik ELE N T,

#2023 2 A 10 Bi24ER

RBC Global Asset Management (UK) Limited ( "RBC. ) EZEFAZZEXRKESHERERERE AT , K24 RBC WiE
B BlueBay Asset Management LLP,

®2023F 7 A1 BEEXR

Portland Hill Asset Management Limited & HZ = H i E S EELRE,

#2023 F 12 A 31 AE2ENK

Templeton Global Advisors Limited 1B H £ 3Rk RFIRBBE SN EELEE,
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FRANKLIN TEMPLETON INVESTMENT FUNDS
BHEA

IRERBANT (&)
BE 2023 F 12 A 31 HEEENIRERE AT

ERERES
FRANKLIN ADVISERS, INC.

HEHRES
FRANKLIN TEMPLETON INSTITUTIONAL, LLC

EMFERESHREFES

HERERLERT

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN ADVISERS, INC.

EREHEES
FRANKLIN TEMPLETON INSTITUTIONAL, LLC

REEHESES
FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED

AFEES
FRANKLIN ADVISERS, INC.

BEARSES
FRANKLIN ADVISERS, INC.
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BHEA

IRERBANT (&)

HEES
TEMPLETON ASSET MANAGEMENT LTD.

Franklin Innovation Fund
FRANKLIN ADVISERS, INC.

Franklin Intelligent Machines Fund
FRANKLIN ADVISERS, INC.

AXES
TEMPLETON ASSET MANAGEMENT LIMITED
FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED

ZEERES

FERERENT

K2/D&S MANAGEMENT CO., LLC

PRI EREBNT

CHILTON INVESTMENT COMPANY, INC
JENNISON ASSOCIATES LLC

P. SCHOENFELD ASSET MANAGEMENT L.P.
LAZARD ASSET MANAGEMENT LLC

LOOMIS SAYLES & COMPANY, L.P.

GRAHAM CAPITAL MANAGEMENT L.P

APOLLO SA MANAGEMENT, LLC

BARDIN HILL ARBITRAGE UCITS MANAGEMENT LP
RBC GLOBAL ASSET MANAGEMENT (UK) LIMITED
ELECTRON CAPITAL PARTNERS, LLC

ONE RIVER ASSET MANAGEMENT, L.L.C BES

RV CAPITAL MANAGEMENT PRIVATE, LTD FRANKLIN ADVISERS, INC
DLD ASSET MANAGEMENT, LP

CAPITAL FUND MANAGEMENT S.A.

BRERSES
FRANKLIN ADVISERS, INC.

FRANKLIN ADVISERS, INC.

FRANKLIN ADVISERS, INC.
ENBNES
FRANKLIN MUTUAL ADVISERS, LLC

HENEHKEMES

EEES
FRANKLIN MUTUAL ADVISERS, LLC = =

FRANKLIN ADVISERS, INC.
EFXEEEES
FRANKLIN MUTUAL ADVISERS, LLC

RARERES
FRANKLIN ADVISERS, INC

DMEFES

IRRERENT

FRANKLIN ADVISERS, INC.
RBERERT
TEMPLETON ASSET MANAGEMENT LTD.
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BREREBNT) (&)

DHRRES
TEMPLETON ASSET MANAGEMENT LTD.

DM ESREES

HERERENT

TEMPLETON ASSET MANAGEMENT LTD.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

tHENEES

FTERERENT

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED
RBIEERNT

TEMPLETON ASSET MANAGEMENT LTD.

RKPEES
TEMPLETON ASSET MANAGEMENT LTD.

REES
FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.
TEMPLETON ASSET MANAGEMENT LIMITED

HEEREEKSES
FRANKLIN ADVISERS, INC.

HEmEARSES

FERERENT

FRANKLIN ADVISERS, INC.
RBRERENT

TEMPLETON ASSET MANAGEMENT LTD.

HEERES

HERERENT

TEMPLETON ASSET MANAGEMENT LTD.

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

HAERPMEGEES

HERERENT

TEMPLETON ASSET MANAGEMENT LTD.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

BHBRNES
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

B RSB S
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

www.franklintempleton.lu

FRANKLIN TEMPLETON INVESTMENT FUNDS
L L

B P RERES
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

BETSEES

FERERENT

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED
RARIRE RN T

FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED

SRFHES

HERELEQF

FRANKLIN ADVISERS, INC.

TEMPLETON INVESTMENT COUNSEL, LLC.

LREHES
FRANKLIN ADVISERS, INC.

SRARBEES

FERELENT

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
RRRERENT

FRANKLIN TEMPLETON INVESTMENTS CORP.

ERBRRERSES
TEMPLETON INVESTMENT COUNSEL, LLC.

2RES
TEMPLETON GLOBAL ADVISORS LIMITED

EWFRBERESES
FRANKLIN ADVISERS, INC

RPEEEES

FTERERENR

TEMPLETON INVESTMENT COUNSEL, LLC
RIRIRE RN T)

FRANKLIN TEMPLETON INVESTMENTS CORP.

SREFBHEHES
FRANKLIN ADVISERS, INC.

R (BT ) &%
TEMPLETON GLOBAL ADVISORS LIMITED
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AT

IREEEAT) (&)

RTENES

FREERLENT

FRANKLIN ADVISERS, INC.

RIRRERENT

FRANKLIN TEMPLETON INVESTIMENTOS (Brasil) Ltd.
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FRANKLIN TEMPLETON INVESTMENT FUNDS
BHEA

EABERS (SFT) AR (TRS)

RRRRBIEDIE 13 FRAFEANZBBHEBEERZNBRMRIBRZONEBLMERS (BRRE 20152365 HHiFHI (BEE )
F 3k, BXREXZCELBRS. BXFFIAREREH, BEFIAREREA, BA/ BARZREL / EEXSZERFEE
BEX5 ). AARSEERZNBHMIRNERFR T X

SIRBUR
B EE
S EE
FIAREREN
G EE KRR
FETHEA BUGEEER
2 EEEH® & H AT E Batk  BmMmER B4 EeEt
ERERES USD 617,391 0.03 — 0.03

LHREHBEES USD 1,071,055 1.00 - 0.97
- |
AAES JPY 174,740,918 165 - 155
SEHRRES USD - - 1,318,246 0.19
mRREES usD - - 96,206 0.02
BMEES uSD 35,843,908 0.35 - 0.35
- ]
ZEMRES USD 38,799,405 0.59 - 0.59
THIBLRES USD 611,630 0.07 - 0.07
SHNEES USD 833,518 0.23 - 0.23
RPERS uSD 36,387 0.01 - 0.01
REHES EUR 933,157 0.91 - 0.86
HETHA KRS usD 34,195 0.03 - 0.03
FREARES UsD 380,917 0.05 - 0.05
FREARDHOEES USD 262,354 0.07 - 0.06
|
BN R AEES EUR 1,931,364 2.41 - 2.36
BETSES usD 181,543 0.08 - 0.08
LRES USD 4,565,568 0.77 - 0.76
ERIRESMESES usD 79,681 0.10 - 0.10
PABPEES USD 1,665,792 1.69 - 161

O REREBF /(BB ) WEHEE

EHhEH

BHEE , TRERRBETA

ERmEE ,
E$ 2288 BnOA UESEWE
EREMES usDh AFFIEELEEABSTE 686,672
EREMEE USD BEBU 28
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BHEA

BHEE , TAERRBTA (HF)

EHmEE,

2

ZERESES
ZEREES
XERESES
XERESES
XE#SES
XEHMEES

DM EEEES
DNNEEEES
DM EEEES
DNNELRES
SHERES
SHERES
SHENRES
RPEES
REBES
MEDTSARSES
MEBRRES
MEBRRES
MEEREE
MEER NGRS
MEERNECEES

BN NEERES
BN NEERES
BN NEERES
BN NEERES
BN NEERES
BN NESRES
BN NESRES
BRETSES

152 REFHEERS

BEREW  BITA

JPY
usSD
usD
usD
usD
usD
usD
usD
usD
uUsD
uUsD
UsD
usD
usSD
usSD
usSD
usSD
usSD
usD
usD
usD
usD
uUsD
UsD
UsD
uUsD
EUR
usD
usSD
usSD
usSD
usSD

EUR
EUR
EUR
EUR
EUR
EUR
usSD

E
E =
BN
SHBA
R A NE B

BB

N3 BUE

R EBE

PR 7 B Bt K 28 B BT
BRI

XEBA

BUMNBUE

BERANE R

BB

RPN BT

Fhn3R BUE

SEBBA

EEM
AFFIEELEERABSTE
BB

NEXBAF

RIS T AT

e

EXBAF

TR

XEBA

BB

EEBA

E =

& RBUF

B
EEIBUE
BN B

BB
XEBA
RFFEE L EHEEBS TEH
BMNBUE

& RBUF

RIS B AF

B
AFFIEELEFERBSTE

LESEWEH

1,321,950
21,352,804
1,671
2,619,753
759
14,114
5,281,849
6,431,995
3,611,471
290,539
21,352,839
5,378
5,712,783
7,729,947
621,545
5,875,989
1,413,424
108,682
367,073
135,818
150,002

480,201
283,226
569,096
484,731
539,557

4,622

1,173
159,199
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BEEA

BAEE , +XIEHFRBITA (E)

EREREE,
ES EE2E® BITA NESE¥H
BETSES usD e RIS BT 33
BETSES usD Bty R BT 13,066
BENSES usD FEBE 20,086
LRES usD g XKAF 4,520,095
LRES usD LE RIS B FF 457,670
LRI ESHESRES usD MEXBAF 83,333
SRFERESRESRES usD ol P2 198
FNRMRES UsD & XA 1,607,619
FNRMEES UsD B BUS 162,775
EESETEULNRZEFE , IRERBEARMOBETEARAHNRBZHF,
BIRENZS R , T RIEREmBITA

ERmEE,
S BE2EE BTA NESE¥E
SEERES UsD X BB BE 8,733,387
EESETEULNRZEFE , IRERBEARMOBETERANREZHF,
ERFAEERTINRSIRFR,
BEEE , TAXSHF
FERSEERZHFEMEE 13 FBE,
BIE , +ARSHTF

TRS' A8

ES EEE% RXBHF DESEHE

SERBRES
SERRES
SERBES
SERBES
SERBES
SERBES
BERRES

OAREBREF /| (BB ) WEHEE

EESATEULNRZHFR  IRERBERARBOBETEKANIZHF,
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usb

usb
usSD
usSD
usSD
usSD

Barclays 3,263
Citibank 274,959
Citigroup 52,210
Deutsche Bank 880,446
Goldman Sachs 43,884
J.P. Morgan 63,484

BNP Paribas
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EARREE
E$ EoE® EAREN Y BRI UE S WA
ERERES USD EZ BB 1 F EUR 28
EREMES USD 3 HiE 1 E GBP 686,672

2HEHELS

BAES BHRBEE BB 1E 1,321,950
MEES usD =] BiE1E AUD 1,671
BRES usD - HBiE1E CzK 759
MRES usD - Bl 1 E DKK 6,431,995
MRES usD R Bl 1 E EUR 2,633,867
MRES usD FHE Bl 1E SGD 4,954,658
MRES usD - Bl 1E usD 25,254,814
MEES usD ) 3ZE 12 @A SGD 327,191
XEMEES usD 2] ik 1 & AUD 5,378
XEREES uUsD £ HBid 1 F CzZK 5,712,783
xEMEES usD - Bk 1 & EUR 7,729,947
EEMSES usD £ ik 1 & GBP 1,522,106
ZHEMSES usD T ik 1 & NzD 621,545
ZHEMSES usD T Bk 1 & SGD 5,875,989
ZEMSES usD 2] Bl 1 E usD 21,352,839
TN NECEES usD 2] Bl 1 E AUD 135,818
TN NBECEES usD =] Bl 1 E EUR 15,188
TN NECEES usD - BiE1E GBP 367,073
TN NBECEES usD ] 3E12{@A CAD 150,002
SEHNEES usD FHE a1 E EUR 1,946
SENEES usD MERIEER EBB81F usD 61,927
SEHNEES usD FH Bl 1E CAD 819,684
KRPFEES usD B = ik 1 & usD 38,371
RBRES EUR 2] ik 1 & EUR 1,239,165
FETSARSES usD BERER = ik 1 & usD 36,089
FEERES usD £ Bk 1 & EUR 659
FEERES usD M BERE ik 1 & usD 125,079
FERERES usD 2] ik 1 & CAD 277,487
FERERNIGEES usD 2] ik 1 & AUD 158,088
FERERNIGEES i il 1 F 141,109

BN N EEES il 1 F
BN/ R RES EUR EZ: il 1 F CAD 493,907
BN NSRS EUR Ex:- ik 1 F EUR 485,996
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HEE

EHEE, KFREENRE (&)

R REE ,
Es EeR® EARSR 3H BRREY B B¥E
BN NESEES EUR ES ] il 1 F GBP 569,096
BN N RSEES EUR MBEHESR  BEB1F usp 283,226
BN NEORES EUR EZ: 3E12M8A CAD 45,650
BETHBES UsD e il 1 F EUR 28,826
BETSEES usD £ ik 1 F GBP 127,739
BETHBES usD EZ 3E 12184 EUR 4,359
BHETHBES usD ES ] 3E1218A GBP 13,805
BETHBES usD ES ] 1E3M@A GBP 17,655
SRES usD EZ iR 16 EUR 457,670
SRES usD i 3= 1218A CAD 4,520,095
SRFRELSREFES usD £t ik 1 F EUR 198
ERFRELEREFES usD £t BB 1 F CAD 83,333
RAEAEES usD £ Bl 1 EUR 162,775
ROBPEES usD ES 3E 12 f@A CAD 1,607,619
ESHERTANHEFMEERINERRRRESRERTENEERE ST,
EHEE , DIHIHIRM M ER

EREEEHE
f-¥ o E2E% EIH8 XU FEMEIR UESEHE

EREMES

2HREHEES

AEES
BMEES
MEES
ZEHESES
ZEHEES
THNEERES
TN NECERS
TN NECERS
SHINRES
RPEES

RBES
MEDSARSES
MEERES
MEERNECEES

BN EEEES
BN N RSRES
BNt N EDRES
BETSEES
SRES
SRIREEMEBSES
ROBRPEES

uSD

USD

JPY
usSD
usSD
usD
usD
usD
usSD
usbD
usSbD
usSb
EUR
usSD
usSD

EUR
EUR
EUR
usD
usSD
usSbD
usbD

B R PR

B R PR

R PR
B R RR
B AR PR
B AR PR
B RR
B AR
B R
B R
B R
FARFAR
B A PR
B R PR
R R
B R PR

AR PR
B AR RR
B AR
B PR
B AR R
B R
B AR PR

ESe]

617,391

174,740,918
17,057,658
18,786,250

7,589,645
31,209,760
329,063
125,291
157,276
833,518
36,387
933,157
34,195
380,917
262,354

458,965
1,429,477
42,922
181,543
4,565,568
79,681
1,665,792

FERERFEENESNEZENRZUFEAEEFENEE.
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RIREN3THR | IR BRI RIHAEAR

ERmEE ,
HIPmEE B ERmEY BLES MR
LERBES usSD Rne B B R usSD 2,240,000
LERBES usD Ex: ] B 1 F usSD 8,733,387
BENEES USD BE B B R USD 1,944,000

EXBRENERREECSRERMBRUANERITENERKBINERR. SESBRIR ISDA BIHZRERN/EETEMER
RERBERAZBEO -, Bt , EXRHNEARBEENEMAEEMEMERRZ AR | MIERBHRMIRER.

FERE 3T , BIHAHARRFNGE MBI

BRI IR E
2 5 . X2 FIMER HDESEHEH

LERBES usD 1Z3M@A 7 3,263
SEERES usD 3E12MA 880,446
LTEERES usD 3Z12{8A Eil 391,114
ZEREES usD BiB1F % 43,423

BRKHES USD 3E12EA iy 96,206

O RERBF / (BE) HWEHEE

AR ERBHIRZNRZNESHREANKZHFRALEEENEE.,

ERRERERRBIR
FHEENRBEAIRASERARTTHE, BREIER.

EIFmBRE

BHEEFTEL LKA RAA Goldman Sachs & J.P. Morgan SE, Luxembourg Branch &, R#E R , BHHER S W EHH
R .

BIREN R FTE 2 SRR @ A J.P. Morgan SE, Luxembourg Branch & &

Bl
FHEEFTBPTERWA G RIEE 13,
BB IRZWFTERM AT E S,

B
TREEEE 2023 F 12 A 31 AAREERTEMEREFHRBMIENETR,
ERIER fERIEM R

2 XZHF HERREY BANRE BENIEGES
ERENMEE Z

J.P. Morgan USD 780,000

BUNEREERESRES Deutsche Bank 330,000
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EFRmE® SENRE BENIEES

BHEA

EREHm ERIEHm

2REHEES J.P. Morgan 310,000
REENRESES J.P. Morgan usb 580,000 -
NEEES J.P. Morgan usb 310,000 -
BEAKSES J.P. Morgan USD 13,690,000 -
MNERES J.P. Morgan UsD 670,000 -
|
ZTERRES Bank of America UsD 70,000 -
LERBES Barclays usD 40,000 -
ZERKES Citibank UsSD 610,000 -
ZEERES Goldman Sachs usD 1,520,000 -
LERBES J.P. Morgan usD - 8,733,387
EF2RERES J.P. Morgan usD 600,000 -
ARERES J.P. Morgan uUsD 990,000 —
i J.P. Morgan UsD 1,944,000 -
J.P. Morgan uUsD 9,530,000 -
J.P. Morgan USD 3,060,000 —
|
ESE] J.P. Morgan UsSD 17,790,000 -
ENEHXRES Bank of America uUsD 150,000 -
ENEHXRES Deutsche Bank uUsD 140,000 -
THESES J.P. Morgan usD 670,000 -
THESES Morgan Stanley usD 310,000 -
THARES J.P. Morgan usD 2,470,000 -
FEBEREERZES Citibank UsSD 150,000 -
FEBEREERZES Deutsche Bank usbD 3,150,000 -
HERREEKRZES HSBC UsSD 1,530,000 -
FEBEREERZES J.P. Morgan UsSD 4,030,000 —
FENEARZES Goldman Sachs usb 10,000 -
FERTEAKZES J.P. Morgan usb 350,000 -
HERRES J.P. Morgan UsSD 1,070,000 -
BEMHEES J.P. Morgan UsSD 1,010,000 -
SHRTPHES J.P. Morgan UsD 290,000 -
|
LIREHES Bank of America UsD 5,480,000 -
LRELXES BNP Paribas EUR 369,862 -
SREHES BNP Paribas USD 470,000 -
SREHES Citibank UsSD 8,360,000 -
LREHES Deutsche Bank usD 5,910,000 -
SREHRES J.P. Morgan UsSD 23,890,000 -
LREHES Morgan Stanley usD 4,640,000 -

SRFREEMEXES

SREFBEMWES
SRESBEHNES
SRESBEMNES
SRESBEMNES
SRESBEMNES
SREFBHRHES
SREFAEMES
SREFBEHES
SREFBHEHES
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Goldman Sachs

Bank of America
Barclays

BNP Paribas
BNP Paribas
Citibank
Deutsche Bank
Goldman Sachs
J.P. Morgan
Morgan Stanley

USD

usb
usb
EUR
usb
usb
usD
usSD
usSD
usSD

10,000

280,000 -
500,000 -
562,219 -
420,000 -
2,220,000 -
15,700,000 -
2,840,000 -
17,220,000 -
3,880,000 -
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fEREA R fERIKA M
g REHE EHRRE®Y KBENRE RBANIEES
HNTENES J.P. Morgan usD 420,000 —
KREHESBEER
REMAGEERDAIHERT , HERAHBRSEERE  AERBNEENEESRIUESFIFEE. CRENEEES
EHEERENERE,
REAGREXRZHETEARERTSEES  ANERESREENEE , Pt tb =1 TR,
22 BREHESBEER
EHERES 36.41%

BAERESHRESES

BEREREMES
ENXEEEES
RREREE

BERERES
MRES
EEHMRSES
XEBRFGES

XEHEES

—_

58 REFHEERS

29.58%

13.79%

1.46%

44.81%
(60.35)%
(15.63)%

(4.32)%
287.14%
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WHENR

BREHSRERE (&)

B2 BREHGBEE
THESES 111.88%
THREES 12.77%
TN ESRES (39.50)%
SHEEUEES 14.32%
]
KHPEES 9.04%
RBRES 3.11%
HEBRREEWEES 86.15%
FEHHEAREES 52.75%
FEBERES 14.18%
N
HERRNHGEES (1.10)%
'
BHBNES 22.28%
BN ZERZES 7.02%
]
BN/ NEDEES 43.61%
BETSES 12.14%
SRPEHES 110.59%
]
SRESES 180.80%
SHRRREBEES (10.74)%
2HRRERZES 33.25%
SHES 46.98%
SRFREEMEFES 18.22%
]
hpNBEMEES 11.32%
SIRELHBERHNES 125.19%
BE (BT)&ES: 61.23%
MTENES (31.09)%

EEMNEERENRBTELEERS
CETFEERENAZBEEERS TEE A Franklin Templeton #83% (www.franklintempleton.lu) EY&18 | th af SLEEESRFE A

NANEMPEERBES  ELBERTREEREZRAUERCEARNEMBRR. CEFTFERSNAETFFEREITE
ARTAWEMRERES.
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The Board of Directors

THE BOARD

Executive Chairman
Gregory E. Johnson
Greg Johnson (63) is executive chairman of the Board of Franklin Resources, Inc.

Mr. Johnson was elected co-CEO of Franklin Resources in 2004 and served as the company's CEO beginning in 2005 until
February 2020. Under his tenure as CEO, Franklin Templeton became one of the most globally recognized firms in the asset
management industry. In 2020, Mr. Johnson became executive chairman.

Mr. Johnson earned a B.S. in accounting and business administration in 1983 from Washington and Lee University, and his
Certified Public Accountant (CPA) certificate in 1985. He is a board member and past chairman of the Investment Company
Institute's Board of Governors. Mr. Johnson is a past vice chairman of the Mutual Fund Forum and a past chairman of the
Western district of the Securities Industry Association. He is a current board member of Jumpstart, an early literacy and
education organization. Previously, he served on the board of the San Francisco Symphony. Mr. Johnson serves as the
chairman and designated control person for the San Francisco Giants and serves on Major League Baseball's audit and
competition committees.

Directors

Mark G. Holowesko

Mark Holowesko (64) was appointed to the Board on November 30, 1994. Mark Holowesko is the founding Partner and Chief
Executive Officer of Holowesko Partners Ltd (HPL). Mark launched the firm in the fall of 2000, under the name of Templeton
Capital Advisors, to serve the needs of institutional and high-net-worth investors. Subsequently renamed Holowesko Partners,
under Mark’s leadership HPL has enjoyed steady and consistent growth and now stands as one of the premier global equity
hedge firms in the industry.

Mark’s investment career began in 1985 when he joined Templeton Global Advisors Ltd. as a research analyst. By 1987, he
had assumed the day-to-day management of all portfolios previously managed by Sir John Templeton, including the Templeton
Growth Fund and the Templeton Foreign Fund. In 1989, Mark became the Director of Research of the Templeton Global Equity
Funds and later, in 1996, assumed the role of Chief Investment Officer.

Mark served as a member of the Executive Committee of Templeton, Galbraith & Hansberger from 1987 to 1992 and as a
member of the Executive Committee of Franklin Resources from 1992 to 2000. Mark was Director, President & Head of
Investments of Templeton Global Advisors Ltd. from 1992 to 2000.

Jed A. Plafker

Mr. Plafker (53) is Executive Vice President of Global Alliances and New Business Strategies for Franklin Templeton. In this
position, Mr. Plafker is responsible for the expansion of the company's digital wealth management and distribution-related
financial technology, ensuring that the firm fully harnesses these capabilities for financial advisors and clients. In addition,
he partners closely with the CEO to drive execution of the Legg Mason acquisition, working closely with the Specialist
Investment Managers, to maximize coordination and operating connectivity across all aspects of the firm. Mr. Plafker is also
responsible for the company's closed-end fund business, joint ventures, product governance, seed capital allocations, fund
board management, and direct-to-consumer initiatives. He serves as a director of various Franklin Templeton corporate and
investment entities and is a member of the Franklin Resources' Executive Committee, a small group of the company's top
leaders responsible for shaping the firm's overall strategy.

Prior to assuming his current position in 2020, Mr. Plafker was Executive Vice President of Global Advisory Services,
overseeing Franklin Templeton's global distribution efforts, including retail and institutional sales, marketing and product
strategy. Prior to that, he was responsible for international distribution for the firm beginning in 2006. Mr. Plafker joined Franklin
Templeton as a corporate attorney in 1994 and later served as chief legal counsel - Asia. In 2001, he moved to the distribution
side of the business as Country Head of Hong Kong. Thereafter, he became a Managing Director in Europe.

Mr. Plafker earned a B.A. in economics and business from Lafayette College in Easton, Pennsylvania, and a Juris Doctorate
from the University of Miami in Coral Gables, Florida.
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The Board of Directors (continued)

THE BOARD (continued)

William C. P. Lockwood

William Lockwood (67) was appointed to the Board of Franklin Templeton Investment Funds on December 1, 2014. He joined
Franklin Templeton in 1992 and served as General Manager of the Franklin Templeton Luxembourg subsidiary and Franklin
Templeton Investment Funds until December 2005. From December 2005 until January 2014, he was Conducting Officer of
Franklin Templeton Investment Funds and of Franklin Templeton International Services S.a r.I. subsequently. The Conducting
Officer role was a management, oversight and governance role under the EU UCITS legislation reporting directly to the Board
of Franklin Templeton Investment Funds. Mr Lockwood has been working in the financial services industry in Luxembourg
since 1982. He is a Scottish Chartered Accountant and a Member of the Chartered Institute for Securities & Investment,
London. He has served as a director and international vice chairman of the Luxembourg Fund Industry Association (ALFI) and
as a council member of the Institute of Chartered Accountants of Scotland.

Craig S. Tyle

Craig S. Tyle (63) is a Senior Advisor for Franklin Templeton. Prior to his current role, Mr. Tyle was Executive Vice President
and General Counsel for Franklin Resources, Inc., overseeing the Legal, Regulatory Compliance and Investment Compliance
departments. Mr. Tyle joined Franklin Templeton in 2005. Previously, he was a partner at Shearman & Sterling LLP in
Washington D.C., where his clients included investment advisory firms, investment companies and independent directors

of investment companies. Before joining Shearman & Sterling, Mr. Tyle was General Counsel for the Investment Company
Institute (ICl), the national association of the mutual fund industry. As General Counsel, Mr. Tyle helped to develop industry
positions on legislative and regulatory proposals, and was responsible for the drafting of Congressional testimony and
submissions to the U.S. Securities and Exchange Commission and other federal, state and foreign regulatory agencies. Prior
to being appointed General Counsel, Mr. Tyle held various positions in the ICI's legal department. He started his career as an
attorney with Sullivan & Cromwell LLP in New York. Mr. Tyle earned his B.A. with high honors from Swarthmore College and
graduated magna cum laude from Harvard Law School.

Anouk Agnes

Anouk Agnes (50) is an independent director with a focus on financial services. She is currently a member of several
investment fund and management company boards in Luxembourg. Until May 2022, Mrs Agnes served as Economic Advisor
to the Prime Minister of Luxembourg. She joined the Prime Minister’s office after 7 years at ALFI, the Association of the
Luxembourg Fund Industry, where she was the Deputy Director General and the Director for Communications and Business
Development. Mrs Agnes previously worked as an Advisor to the Minister of Finance, with her main responsibilities targeted
at the development of the financial centre. As such, she acted as the Secretary General of the High-level Committee for the
Financial Centre, as well as Deputy Director General of Luxembourg for Finance, the Agency for the development of the
financial centre. Mrs Agnes started her career in the area of international development cooperation in the Philippines and in
Namibia. She holds Master's degrees in law (LL.M) and in political science (M.Sc).

Joseph La Rocque

Joseph La Rocque (57) is the Founder of and provides US tax consultancy services on behalf of Lighthouse Tax Advisors in
Baltimore, Maryland, USA. Mr. LaRocque is also an Independent Director of both Luxembourg and Irish domiciled funds and
Management Companies. He is also the Chairman of the Irish domiciled Franklin Templeton Fund families. He is a former
Managing Director in charge of Affiliate Strategic Initiatives at Legg Mason. Mr. LaRocque worked for Legg Mason from 2001
until July 2019. He is a Certified Public Accountant and from 1991 to 2001 was employed by PricewaterhouseCoopers in
Boston, Massachusetts, Dublin, Ireland and Baltimore, Maryland in several capacities, most recently as a Senior Manager in
their global financial services practice.

Virginie Lagrange

Virginie Lagrange (53) is the current Chair of the Luxembourg Institute of Directors (ILA). She is an Independent Director
certified by INSEAD and ILA and a Chartered Accountant. She sits / chairs Boards, Audit / Risk Committees and Renumeration
/ Nomination Committees of several Insurance Companies, Banks, Management Companies and Funds. She has 30 years of
experience in the Bank and Investment Fund industry in Luxembourg. She started as bank auditor at Ernst & Young in 1993.
In 2000 she joined UBS as Head Internal Audit and then as Chief Risk Officer. In 2009 she became Chief Financial Officer

at Credit Suisse and in 2010 she joined Nomura Bank Luxembourg as Chief Internal Auditor before being promoted Chief
Administrative Officer. Virginie holds a Master in Management from the French Ecole de Commerce of Marseille. She speaks
fluent French, German and English.
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Report of the Investment Managers
Six months to December 31, 2023

Global equities rose during the six-month period ended 31 December 2023 despite significant volatility during August through
October as it appeared that key central banks like the US Federal Reserve (Fed) intended to hold interest rates higher for
longer. Rising sovereign bond yields, China’s property market crisis, Fitch Ratings’ downgrade of US long-term debt and
worsening geopolitical uncertainty due to the Israel-Hamas war further weighed on financial markets. However, renewed
optimism that major central banks, including the Fed, might begin cutting policy rates sooner than previously expected drove
bond yields lower and equities significantly higher in the final two months of the year. Moderating inflation, encouraging
economic data, and softening but solid employment figures in several regions, particularly in the United States, reinvigorated
expectations for an economic soft landing, further supporting risk appetite. As measured by MSCI indices in US-dollar

(USD) terms, developed market equities slightly outpaced a global index, while emerging market and frontier market stocks
significantly underperformed it.

European stocks advanced during the six-month period, recovering in November and December from three months of
heightened volatility as slowing inflation and soft regional economic data led to expectations that the European Central Bank
(ECB) and Bank of England (BoE) would soon end their hiking cycles and lower their policy rates in 2024. In the third quarter,
the eurozone’s gross domestic product (GDP) contracted sequentially after growing in the prior quarter. The currency bloc’s
manufacturing activity contracted during the period, while its services activity contracted in the last five months of the year.
Annual inflation in the eurozone cooled significantly. The ECB raised its key refinancing rate twice during the six-month period,
bringing it to a 22-year high, but paused in its final two meetings of 2023. In the United Kingdom, GDP contracted sequentially
in the third quarter after stalling in the second quarter. The country’s manufacturing activity contracted during the period, while
its services activity expanded in November and December after contracting in the previous three months. Annual inflation in
the country slowed in November to the lowest annual rate since September 2021. The BoE raised its key rate in August to a
15-year high and then paused for three successive meetings.

US stocks outperformed gauges of developed and emerging market equities for the six months under review, all in USD terms.
After rallying in July, US equities declined in the ensuing three months following Fitch Ratings’ downgrade of the country’s
credit rating and amidst the significant rise in US Treasury yields as the Fed indicated it would keep interest rates higher for
longer. After raising the federal funds target rate in July to the highest level in more than 22 years, the Fed paused in its last
three meetings of the year. US stocks surged in November and December, ending 2023’s second half and full year with strong
gains, as moderating inflation and a softening but resilient job market led to optimism that the Fed has concluded its rate-hiking
cycle and can manoeuvre the US economy into a soft landing. A drop in US Treasury yields and the Fed’s indication following
its December meeting that it is considering more 2024 rate cuts than it previously forecasted further bolstered sentiment.

The core personal consumption expenditures price index—which excludes food and energy prices and is the Fed’s preferred
inflation gauge—cooled in November to the slowest annual rate since April 2021 but stayed above the Fed’s 2.0% long-run
target. The US labour market continued to moderate while remaining resilient. Meanwhile, US GDP growth accelerated in the
third quarter at the fastest annualised rate since 2021. Although the country’s manufacturing activity contracted during the
period, its services activity expanded.

In credit markets, the early part of the six-month period signalled that the global monetary policy cycle was rolling over, as
some emerging market central banks embarked on rate cuts while several developed market central banks paused their
rate-hiking campaigns. By December, that shift was cemented by the major central banks, with the Fed and ECB signalling
they had reached a peak in rates following several months of pauses. Many sovereign bond yields (developed and emerging)
declined over the second half of 2023. One notable exception was the 10-year US Treasury note’s yield, which rose by four
basis points (bps) over the six-month period to end the year at 3.88%. In Europe, the benchmark 10-year German Bund yield
fell by 37 bps (to 2.02%) over the half year. Other yields across Europe, including those in the eurozone, other developed
countries and central Europe, fell too. Yield performance was more mixed in the Asia-Pacific and Latin American regions,
though on balance there were more countries where yields declined than where they rose. In Japan, the 10-year government
bond yield rose by 21 bps (to 61 bps) as the Bank of Japan loosened its yield curve control policy.

The global commodity complex saw mixed but slightly positive results for the six months under review, as the overall strength
in 2023’s third quarter offset the weakness in the fourth quarter. Global commodity prices collectively rose during 2023’s

third quarter, driven by significant increases in oil and natural gas prices, with metals and agricultural products posting mixed
results. However, commodities overall had substantially weaker results in the fourth quarter despite the price-supporting
benefits of a softer USD, which made most commodities less expensive for non-USD buyers. Clearer signs of productivity
and overall improvement in the United States aided investor sentiment in the asset class at times, but the backdrop for the
global economy was still clouded, with mounting geopolitical risk (i.e., wars in the Middle East and Europe) adding to factors
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seen as thwarting broader hydrocarbon-demand growth. Commaodity investors also expressed caution around the global
industrial cycle, which remained in a prolonged downturn; economic weakness in the eurozone; and China’s weaker-than-
expected post-pandemic economic recovery amidst a property market crisis. A well-supplied oil market kept prices down during
the fourth quarter, though they managed to end the six-month period modestly higher. Occasional war-related “uncertainty”
premiums, along with production curbs set by OPEC+ (Organization of the Petroleum Exporting Countries and oil-producing
allies), failed to consistently propel oil prices higher amidst rising production from nations outside the cartel and concerns about
slowing demand growth. Gold spot prices reached a new record high in December—propped up in part by the shift away from
tightening monetary policy, a weaker USD and falling US Treasury yields—and ended the six-month period substantially higher.

We enter 2024 with global growth stabilising in the developed world. Risks remain focused on the lagged effects of monetary
policy tightening, but inflation has moderated, and we anticipate this move to continue. Therefore, we maintain a more
constructive stance towards riskier assets, as recession probabilities have declined in some economies. In broad terms, global
equities have emerged from recent earnings pressures with continued corporate resilience. Longer-term equity fundamentals,
in our view, are still relatively supportive. Bonds’ long-term valuations remain attractive, in our assessment, but may fully
discount a monetary policy pivot. Corporate bond spreads have declined recently and do not fully reflect the anticipated
increase from currently low default rates.

THE INVESTMENT MANAGERS
January, 2024

The information stated in this report represents historical data and is not an indication of future results.
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Fund Performance

Percentage change to December 31, 2023

Reference 6 1 3 5 10 Since

Share Launch Months  Year Years Years Years Launch

Class Date % % % % % %
Franklin Biotechnology Discovery Fund A (acc) USD 3 Apr 00 15.0 17.3 (15.2) 44.4 64.0 2824
Franklin Disruptive Commerce Fund A (acc) USD 15 Oct 21 9.2 375 - - - (44.3)
Franklin Diversified Balanced Fund A (acc) EUR 23 Mar 15 4.9 8.8 10.1 23.7 30.3 6.3
Franklin Diversified Conservative Fund A (acc) EUR 23 Mar 15 5.0 6.8 (8.1) (2.1) (0.6) (13.0)
Franklin Diversified Dynamic Fund A (acc) EUR 23 Mar 15 5.4 10.7 22.0 40.7 472 148
Franklin Emerging Market Corporate Debt Fund | (acc) USD 29 May 20 6.8 10.9 1.6 24.3 48.7 146
Franklin Emerging Market Sovereign Debt Hard
Currency Fund | (acc) USD 30 Sep 21 7.0 10.6 - - - (8.5)
Franklin Emerging Markets Debt Opportunities
Hard Currency Fund | (acc) USD 18 Jan 19 7.0 10.4 (9.3) - - 7.0
Franklin Euro Government Bond Fund A (Ydis) EUR 8 Jan 99 4.2 5.9 (15.9) (4.5) 6.9 624
Franklin Euro High Yield Fund A (Ydis) EUR 17 Apr 00 6.6 10.8 1.0 10.8 23.7 106.5
Franklin Euro Short Duration Bond Fund A (acc) EUR 21 Feb 14 3.4 4.0 0.3 1.9 - 29
Franklin European Corporate Bond Fund A (acc) EUR 30 Apr 10 5.9 7.2 (10.2) (2.4) 8.8 273
Franklin European Social Leaders Bond Fund A (acc) EUR 19 Sep 22 4.7 6.7 - - - 38
Franklin European Total Return Fund A (acc) EUR 29 Aug 03 6.0 7.9 (10.8) 1.8 16.8 52.3
Franklin Flexible Alpha Bond Fund A (acc) USD 18 Mar 16 4.0 6.3 3.9 12.0 - 1238
Franklin Genomic Advancements Fund | (acc) USD 15 Oct 21 0.8 1.0 - - - (39.7)
Franklin Global Aggregate Bond Fund A (acc) USD 29 Oct 10 3.3 4.2 (15.7) (0.4) (23) 2.0
Franklin Global Convertible Securities Fund A (acc) USD 24 Feb 12 4.2 7.3 (6.6) 54.9 81.2 1131
Franklin Global Corporate Investment Grade
Bond Fund S (Ydis) USD 23 Jan 19 4.9 8.2 (11.7) - - 47
Franklin Global Fundamental Strategies Fund A (acc) USD 25 Oct 07 5.8 19.6 (0.2) 10.5 8.0 440
Franklin Global Green Bond Fund S (acc) EUR 19 Sep 22 5.6 7.6 - - - 54
Franklin Global Growth Fund A (acc) USD 14 Oct 08 6.4 20.0 (3.1) 42.5 55.0 188.8
Franklin Global Income Fund A (acc) USD 18 Jun 20 3.8 7.3 5.9 - - 181
Franklin Global Multi-Asset Income Fund A (acc) EUR 26 Apr 13 4.1 71 10.4 21.8 28.2 258
Franklin Global Real Estate Fund A (acc) USD 29 Dec 05 8.1 10.0 1.5 13.7 29.0 31.0
Franklin Gold and Precious Metals Fund A (acc) USD 30 Apr 10 1.6 1.3 (25.7) 54.6 33.6 (43.1)
Franklin Gulf Wealth Bond Fund A (acc) USD 30 Aug 13 5.0 5.9 1.6 30.3 606 67.3
Franklin High Yield Fund A (Mdis) USD 1 Mar 96 71 12.5 4.3 25.8 30.5 2423
Franklin Income Fund A (Mdis) USD 1 Jul 99 3.7 7.0 12.9 30.2 36.1 2342
Franklin India Fund A (acc) USD 25 Oct 05 15.1 26.9 40.9 70.9 171.7 510.8
Franklin Innovation Fund A (acc) USD 8 Nov 19 8.8 42.4 (7.0) - - 572
Franklin Intelligent Machines Fund A (acc) USD 15 Oct 21 3.8 38.7 - - - (0.8)
Franklin Japan Fund A (acc) JPY 1 Sep 00 1.2 21.3 31.8 58.3 704 26.9
Franklin K2 Alternative Strategies Fund A (acc) USD 15 Sep 14 0.4 2.3 (4.3) 7.9 - 168
Franklin MENA Fund A (acc) USD 16 Jun 08 6.4 16.8 40.4 55.5 64.7 -
Franklin Mutual European Fund A (acc) EUR! 3 Apr 00 4.3 12.9 29.6 36.7 29.5 1641
Franklin Mutual Global Discovery Fund A (acc) USD 25 Oct 05 7.8 19.0 28.8 49.6 425 157.7
Franklin Mutual U.S. Value Fund A (acc) USD 7 Jul 97 7.2 12.0 20.9 37.7 53.8 3294
Franklin Natural Resources Fund A (acc) USD 12 Jul 07 3.9 1.8 77.3 49.1 (16.6) (19.5)
Franklin NextStep Balanced Growth Fund A (acc) USD 5 Feb 16 3.8 9.1 (7.7) 18.2 - 351
Franklin NextStep Conservative Fund A (acc) USD 5 Feb 16 4.4 8.8 (5.6) 12.3 - 213
Franklin NextStep Growth Fund A (acc) USD 5 Feb 16 6.4 16.9 7.4 42.8 - 636
Franklin NextStep Moderate Fund A (acc) USD 5 Feb 16 5.8 14.4 3.9 33.3 - 510
Franklin Sealand China A-Shares Fund A (acc) USD 13 Apr 23 (9.9) - - - - (21.1)
Franklin Strategic Income Fund A (acc) USD 12 Jul 07 4.5 8.0 (3.8) 9.1 122 629
Franklin Technology Fund A (acc) USD 3 Apr 00 10.9 52.7 4.6 132.8 331.5 304.8
Franklin U.S. Dollar Short-Term Money Market
Fund A (Mdis) USD 1 Jun 94 25 4.9 6.2 8.5 10.7 755
Franklin U.S. Government Fund A (Mdis) USD 28 Feb 91 22 3.6 (9.9) (2.8) 1.2 161.3
Franklin U.S. Low Duration Fund A (Mdis) USD 29 Aug 03 3.4 5.0 (0.6) 6.1 9.1 334
Franklin U.S. Opportunities Fund A (acc) USD 3 Apr 00 10.7 38.2 1.3 90.8 159.6 178.8
Martin Currie UK Equity Income Fund A (Ydis) GBP 14 Sep 20 5.0 5.5 244 - - 339
Templeton All China Equity Fund S (acc) USD 200ct21  (13.1) (24.7) - - - (51.7)
Templeton Asia Equity Total Return Fund S (acc) USD 20 Oct 20 (1.7) (0.6) (14.1) - - (5.5)
Templeton Asian Bond Fund A (acc) USD 25 Oct 05 2.6 1.3 (9.6) (8.6) (94) 624
Templeton Asian Growth Fund A (Ydis) USD 30 Jun 91 (2.0) 22 (29.4) 6.6 3.2 2601
Templeton Asian Smaller Companies Fund A (acc) USD 14 Oct 08 6.8 13.0 14.0 31.3 62.0 4771
Templeton BRIC Fund A (acc) USD 25 Oct 05 0.7 3.6 (24.1) 7.3 184 753
Templeton China A-Shares Fund A (acc) USD 2 Feb 21 (9.1) (20.9) - - — (49.3)
Templeton China Fund A (acc) USD 1 Sep 94 (14.7) (22.1) (58.0) (32.5) (23.4) 927
Templeton Eastern Europe Fund A (acc) EUR 10 Nov97 16.3 35.7 (43.4) (34.5) (38.4) 527
Templeton Emerging Markets Bond Fund A (Qdis) USD 5 Jul 91 6.4 13.1 (11.4) (17.0) (14.5) 612.5
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Fund Performance (continued)

Percentage change to December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Reference 6 1 3 5 10 Since

Share Launch Months  Year Years Years Years Launch

Class Date % % % % % %
Templeton Emerging Markets Dynamic Income
Fund A (acc) USD 29 Apr 11 4.4 12.7 (12.6) 7.0 10.2 (0.4)
Templeton Emerging Markets Fund A (Ydis) USD 28 Feb 91 3.8 12.2 (17.8) 19.9 18.3 305.5
Templeton Emerging Markets Local Currency
Bond Fund A (acc) USD 20 Feb 18 5.4 11.7 (6.5) (9.2) - (16.6)
Templeton Emerging Markets Smaller
Companies Fund A (acc) USD 18 Oct 07 5.3 13.2 11.8 30.8 579 419
Templeton Emerging Markets Sustainability
Fund A (acc) USD 30Sep20 (2.2) 5.6 (24.0) - - (9.6)
Templeton Euroland Fund A (acc) EUR 8 Jan 99 1.6 19.8 13.7 23.8 36.8 1495
Templeton European Dividend Fund A (acc) EUR 29 Jul 1 4.8 18.1 251 26.4 411 90.9
Templeton European Opportunities Fund A (acc) EUR 29 Dec 00 1.1 7.5 9.6 3.6 (0.1) 446
Templeton European Small-Mid Cap Fund A (acc) EUR 3 Dec 01 21 15.9 25.0 23.6 29.2 306.1
Templeton Frontier Markets Fund A (acc) USD 14 Oct 08 6.6 16.5 17.2 23.5 8.0 107.7
Templeton Global Balanced Fund A (Qdis) USD 1 Jun 94 5.6 14.9 7.3 30.0 271 3199
Templeton Global Bond (Euro) Fund A (acc) EUR 29 Aug 03 29 6.0 (7.2) (17.3) (14.6) 27.0
Templeton Global Bond Fund A (Mdis) USD 28 Feb 91 3.3 1.9 (7.3) (9.9) (6.7) 400.9
Templeton Global Climate Change Fund A (Ydis) EUR 26 Apr 91 1.8 15.0 19.5 76.7 98.0 634.2
Templeton Global Equity Income Fund A (acc) USD 27 May 05 2.9 134 8.0 27.3 221 67.2
Templeton Global Fund A (Ydis) USD 28 Feb 91 5.1 18.2 - 19.6 13.4 386.1
Templeton Global High Yield Fund A (acc) USD 27 Sep 07 6.7 13.1 (0.7) 7.3 10.0 595
Templeton Global Income Fund A (acc) USD 27 May 05 5.1 11.9 (5.1) 2.5 1.3 90.2
Templeton Global Smaller Companies Fund A (Ydis) USD 8 Jul 91 6.0 16.0 0.1 375 324 4518
Templeton Global Total Return Fund A (acc) USD 29 Aug 03 4.8 5.2 (12.0) (18.0) (15.9) 1471
Templeton Growth (Euro) Fund A (acc) EUR 9 Aug 00 5.8 16.1 194 32.6 50.0 105.5
Templeton Latin America Fund? A (Ydis) USD 28 Feb 91 9.0 28.9 17.8 24.7 2.5 662.0

The performance is based on the net asset values as calculated on the last business day of the period. Those net asset values reflect the market prices of the investments as
of the last business day of the period. The performance is based on the change of the net asset value per share.

The Fund Performance disclosed in this table is the performance of the reference share class in base currency of the Fund.

Where Class A distribution “A (dis)” Shares are disclosed, the performance is calculated with all the income reinvested (total return). Information on other share classes is
available on request.

' The launch date is for the Fund, however the reference share class launched at a later date.

2 Fund performance prior to September 1996 excluded from calculation because a different portfolio allocation strategy was in use.

Information on other share classes is available on request. This report shall not constitute an offer or a solicitation of an offer to buy shares. Subscriptions are to be made on
the basis of the current prospectus, where available the relevant Key Information Documents (“KIDs”) or Key Investor Information Documents (“KIIDs”), a copy of the latest
available audited annual report and, if published thereafter, the latest unaudited semi-annual report. The price of shares and income from them can go down as well as up and
you may not get back the full amount that you invested. Past performance is no guarantee of future performance. Currency fluctuations may affect the value of investments.
Data source: Performance — Franklin Templeton and JPMorgan
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Franklin Franklin
Biotechnology Disruptive Franklin
Discovery Commerce Diversified
Total Fund Fund Balanced Fund
(USD) (USD) (USD) (EUR)
ASSETS
Investments in securities at market value (notes 2(b), 3) 61,958,176,188 1,807,096,662 4,825,064 180,024,214
Cash at bank and at brokers 1,412,448,504 24,453,838 51,771 4,300,490
Time deposits (note 4) 839,520,397 - - 8,300,000
Amounts receivable on sale of investments 5,653,848 186,873 - -
Amounts receivable on subscriptions 123,455,331 4,625,318 533 45,104
Interest and dividends receivable, net 308,199,539 11,865 5,009 1,008,630
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) 194,148,735 638,107 1,468 379,528
Unrealised profit on financial future contracts (notes 2(d), 6) 14,507,691 - - 498,748
Unrealised profit on interest rate swap contracts (notes 2(e),
7) 6,214,178 - - 505,062
Unrealised profit on total return swap contracts (notes 2(h), 8) 455,899 - - -
Credit default swap contracts at market value (notes 2(j), 10) 7,887,366 - - -
Option contracts at market value (notes 2(k), 11) 13,369,157 - - 1,093,311
Investment in mortgage dollar rolls at market value (notes
2(m), 12) 21,348,048 - - -
Unrealised profit on contract for differences (notes 2(i), 9) 4,434,892 - - -
Recoverable taxes 10,127,605 - - 69,663
Other receivables 2,413,014 2,160 7,622 750
TOTAL ASSETS 64,922,360,392 1,837,014,823 4,891,467 196,225,500
LIABILITIES
Amounts payable on purchases of investments 24,458,347 8,149,688 - -
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) 21,021,340 - - -
Amounts payable on redemptions 132,671,473 21,392,328 2,840 95,272
Investment management fees payable (note 14) 47,340,321 1,420,938 3,123 118,642
Bank overdrafts 546,931 - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) 24,620,866 11,194 - 239,392
Unrealised loss on financial future contracts (notes 2(d), 6) 13,122,859 - - -
Unrealised loss on interest rate swap contracts (notes 2(e), 7) 18,814,445 - - 2,045,089
Unrealised loss on total return swap contracts (notes 2(h), 8) 1,033,926 - - 5,266
Credit default swap contracts at market value (notes 2(j), 10) 2,917,861 - - -
Option contracts at market value (notes 2(k), 11) 25,280,102 - - 411,958
Unrealised loss on contract for differences (notes 2(i), 9) 7,021,124 - - -
Taxes payable 130,456,880 - - 12,281
Expenses payable 56,669,201 1,650,438 3,191 100,424
TOTAL LIABILITIES 505,975,676 32,624,586 9,154 3,028,324
TOTAL NET ASSETS 64,416,384,716 1,804,390,237 4,882,313 193,197,176
THREE YEAR ASSET SUMMARY
June 30, 2023 61,168,580,011 1,721,081,398 4,612,391 187,667,257
June 30, 2022 57,274,854,868 1,679,202,117 2,195,046 188,572,279
June 30, 2021 79,308,111,958 2,547,213,681 - 199,947,130

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Franklin Franklin

Franklin Emerging Emerging

Franklin Emerging Market Markets Debt
Diversified Franklin Market Sovereign Opportunities Franklin Euro Franklin Euro
Conservative Diversified Corporate Debt Hard Hard Currency Government High Yield
Fund Dynamic Fund Debt Fund Currency Fund Fund Bond Fund Fund
(EUR) (EUR) (USD) (USD) (USD) (EUR) (EUR)
86,269,975 142,765,697 19,402,607 17,725,384 200,363,383 85,313,372 281,045,073
1,511,581 4,344,730 1,172,904 762,544 13,717,304 2,193,433 22,766,597
2,700,000 5,900,000 - - - - -
23,150 27,934 78,031 77,746 75,740 194,995 287,888
880,247 476,348 334,186 295,350 3,757,961 599,248 4,105,626
166,456 158,244 13,624 - 3,737,172 - 363,848
379,057 298,199 - - - - -
239,144 399,567 - - - - -
501,787 791,812 - - - - -
17,865 49,418 - - - - -
2,626 630 16,096 1,300 13,996 6,743 43,328
92,691,888 155,212,579 21,017,448 18,862,324 221,665,556 88,307,791 308,612,360
- - - 293,373 - - -
25,997 999,629 - - 137,925 23,298 174,657
54,183 105,813 1,635 5,468 91,414 22,697 194,405
129,794 147,297 32,571 23,332 663,299 - 83,890
- - - - - 285,108 -
984,388 1,590,801 - - - - -
4,152 3,242 - - - - -
204,125 301,039 - - - - -
1,545 14,259 - - - - -
32,217 89,246 5,599 1,604 85,816 54,453 236,463
1,436,401 3,251,326 39,705 323,777 978,454 385,556 689,415
91,255,487 151,961,253 20,977,743 18,538,547 220,687,102 87,922,235 307,922,945
94,619,069 144,016,675 16,323,931 15,383,138 204,558,342 84,393,038 298,663,937
119,602,278 141,923,861 18,747,216 14,143,924 204,842,230 64,639,275 266,605,004
154,114,524 149,116,036 25,102,991 - 358,632,551 114,781,648 416,907,420
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Franklin Franklin
Franklin Euro European European Franklin
Short Duration Corporate Social Leaders  European Total
Bond Fund Bond Fund Bond Fund Return Fund
(EUR) (EUR) (EUR) (EUR)
ASSETS
Investments in securities at market value (notes 2(b), 3) 1,057,754,081 40,933,774 11,749,780 1,634,395,008
Cash at bank and at brokers 31,872,272 465,295 51,820 44,506,570
Time deposits (note 4) - - - -
Amounts receivable on sale of investments - - - -
Amounts receivable on subscriptions 5,302,139 37,304 — 3,381,709
Interest and dividends receivable, net 6,598,719 564,783 86,492 18,187,685
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) 585,464 - - 4,947,416
Unrealised profit on financial future contracts (notes 2(d), 6) - - - -
Unrealised profit on interest rate swap contracts (notes 2(e),
7) - - - -
Unrealised profit on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - - -
Investment in mortgage dollar rolls at market value (notes
2(m), 12) - - - -
Unrealised profit on contract for differences (notes 2(i), 9) - - - -
Recoverable taxes 25,510 - - 127,826
Other receivables 237,882 5,305 13,469 270,320
TOTAL ASSETS 1,102,376,067 42,006,461 11,901,561 1,705,816,534
LIABILITIES
Amounts payable on purchases of investments - - - -
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) - - - -
Amounts payable on redemptions 646,503 — — 1,906,048
Investment management fees payable (note 14) 140,613 13,216 3,034 288,947
Bank overdrafts - - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) 155,596 - 656 947,381
Unrealised loss on financial future contracts (notes 2(d), 6) 79,611 42,252 13,244 5,563,489
Unrealised loss on interest rate swap contracts (notes 2(e), 7) - - - -
Unrealised loss on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - - -
Unrealised loss on contract for differences (notes 2(i), 9) - - - -
Taxes payable - - - -
Expenses payable 542,875 21,531 1,723 879,325
TOTAL LIABILITIES 1,565,198 76,999 18,657 9,585,190
TOTAL NET ASSETS 1,100,810,869 41,929,462 11,882,904 1,696,231,344
THREE YEAR ASSET SUMMARY
June 30, 2023 1,067,959,345 48,713,162 10,963,469 1,310,735,869
June 30, 2022 548,942,537 56,527,866 - 1,187,349,798
June 30, 2021 97,093,045 77,867,726 - 1,415,244,743

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Franklin

Franklin Global Franklin

Franklin Franklin Global Corporate Global
Franklin Genomic Global Convertible Investment Fundamental Franklin
Flexible Alpha  Advancements Aggregate Securities Grade Bond Strategies Global Green
Bond Fund Fund Bond Fund Fund Fund Fund Bond Fund
(USD) (USD) (USD) (USD) (USD) (USD) (EUR)
37,973,602 3,142,528 14,100,734 799,371,648 6,997,405 1,075,076,834 8,193,744
2,535,176 145,783 807,663 24,305,476 224,976 10,705,168 85,087
99,5633 - 69,116 - - 39,321 -
334,348 384 100,115 2,220,293 77,826 6,248,765 99,105
583,848 1,257 104,288 4,934,787 - 3,748,360 69,877
43,506 - 2,499 - - 2,018,774 -
42,527 - - - - - -
254,046 - - - - - -
16,362 - - - - 212,056 -
- - 15,619 308,565 - 660,476 -
87,189 7,421 49,919 6,256 15,826 1,085 1,685
41,970,137 3,297,373 15,249,953 831,147,025 7,316,033 1,098,710,839 8,449,498
- - - - - 47,712 -
- - 6,213 598,969 - 694,582 -
5,835 2,122 6,102 462,996 1,237 901,759 2,116
235,060 - 30,597 10,195 - 1,306,743 4,347
254,724 - 42,240 - - - 9,933
6,066 - - - - 429,886 -
76,318 - - - - - -
3,036 - - - - 214,296 -
- - - - - 235,365 -
24,582 2,221 34,675 616,666 7,479 1,044,684 3,657
605,621 4,343 119,827 1,688,826 8,716 4,875,027 19,953
41,364,516 3,293,030 15,130,126 829,458,199 7,307,317 1,093,835,812 8,429,545
40,209,226 3,213,560 9,428,156 926,305,628 7,190,346 1,065,787,510 7,980,141
33,131,353 3,412,648 12,710,287 1,002,581,942 7,260,743 1,033,412,727 -
35,570,184 - 20,554,878 1,748,556,128 8,919,992 1,432,638,411 -
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Franklin
Franklin Franklin Global Multi- Franklin
Global Growth Global Income Asset Income Global Real
Fund Fund Fund Estate Fund
(USD) (USD) (EUR) (USD)
ASSETS
Investments in securities at market value (notes 2(b), 3) 223,856,015 115,379,455 120,946,062 107,446,193
Cash at bank and at brokers 51,961 1,111,544 2,783,463 61,477
Time deposits (note 4) 4,500,000 - 800,000 1,200,000
Amounts receivable on sale of investments - - - -
Amounts receivable on subscriptions 725,223 65,440 110,297 1,363,403
Interest and dividends receivable, net 38,461 1,299,422 674,005 393,488
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) - 142,804 197,891 385,832
Unrealised profit on financial future contracts (notes 2(d), 6) - 20,243 291,141 -
Unrealised profit on interest rate swap contracts (notes 2(e),
7) - - 325,663 -
Unrealised profit on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - 645,022 -
Investment in mortgage dollar rolls at market value (notes
2(m), 12) - - - -
Unrealised profit on contract for differences (notes 2(i), 9) - - - -
Recoverable taxes 75,300 - 73,565 8,426
Other receivables 753 10,437 3,436 651
TOTAL ASSETS 229,247,713 118,029,345 126,850,545 110,859,470
LIABILITIES
Amounts payable on purchases of investments - - - 69,198
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) - - - -
Amounts payable on redemptions 236,740 28,238 94,203 191,562
Investment management fees payable (note 14) 187,145 65,425 82,580 82,378
Bank overdrafts - - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) - - 578,157 3,640
Unrealised loss on financial future contracts (notes 2(d), 6) - - - -
Unrealised loss on interest rate swap contracts (notes 2(e), 7) - - 1,333,171 -
Unrealised loss on total return swap contracts (notes 2(h), 8) - - 3,387 -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - 222,759 -
Unrealised loss on contract for differences (notes 2(i), 9) - - - -
Taxes payable - - - -
Expenses payable 238,149 28,984 102,142 93,858
TOTAL LIABILITIES 662,034 122,647 2,416,399 440,636
TOTAL NET ASSETS 228,585,679 117,906,698 124,434,146 110,418,834
THREE YEAR ASSET SUMMARY
June 30, 2023 242,806,724 38,176,341 125,019,860 102,352,839
June 30, 2022 221,841,371 26,396,094 129,705,578 131,849,766
June 30, 2021 324,944,911 30,026,482 140,560,603 150,687,465

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

Franklin

Franklin Gold Franklin Gulf Franklin Intelligent
and Precious Wealth Bond Franklin High Franklin Franklin India Innovation Machines
Metals Fund Fund Yield Fund Income Fund Fund Fund Fund
(USD) (USD) (USD) (USD) (USD) (USD) (USD)
392,691,443 341,505,498 914,332,168 4,457,838,393 1,995,675,638 414,959,891 10,149,260
1,653,683 4,832,942 20,374,977 102,429,185 68,246 6,619,424 183,475

- 900,000 - - 36,800,000 - -

1,367,255 - - 79,750 - - -
749,109 558,184 1,679,035 28,370,395 9,196,161 270,924 39,391
13,890 4,674,859 16,744,273 50,041,897 16,284 49,289 2,400
521,371 1,205,555 265,939 12,523,366 515,037 912,778 7,318

- - - 3,795,570 - - -

- 51,593 - - - - -

- - - 428,267 154,128 - -

47,788 124 266 19,111 33,012 24,704 1,487
397,044,539 353,728,755 953,296,658 4,655,525,934 2,042,458,506 422,837,010 10,383,331
1,481,058 279,161 389,396 12,154,142 7,098,041 992,135 12,491
317,845 193,754 628,539 3,249,489 1,437,472 320,140 7,619
4,739 6,794 67 121,582 1,075 13 73

- 2,131,248 - - - - -

- 954,553 - - - - -

- - - 14,218,523 - - -

- - - - 69,151,806 - -

277,137 219,714 775,478 4,778,799 1,577,278 344,273 3,711
2,080,779 3,785,224 1,793,480 34,522,535 79,265,672 1,656,561 23,894
394,963,760 349,943,531 951,503,178 4,621,003,399 1,963,192,834 421,180,449 10,359,437
407,930,908 367,788,422 948,529,566 3,800,287,627 1,334,994,536 392,377,235 7,236,856
384,416,719 491,820,731 993,989,029 2,720,846,379 1,103,505,822 330,274,890 3,985,555
427,920,956 377,585,159 1,330,934,207 1,694,579,613 1,319,163,867 409,715,705 -
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Franklin K2 Franklin
Alternative Mutual
Franklin Japan Strategies Franklin MENA European
Fund Fund Fund Fund
(JPY) (USD) (USD) (EUR)
ASSETS
Investments in securities at market value (notes 2(b), 3) 10,579,347,453 361,835,149 67,263,231 506,173,154
Cash at bank and at brokers 714,950,873 60,702,422 94,145 19,518,000
Time deposits (note 4) - 246,164,100 - -
Amounts receivable on sale of investments - - - -
Amounts receivable on subscriptions 36,589,552 767,352 68,756 2,262,614
Interest and dividends receivable, net 14,273,654 2,092,659 53,001 172,866
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) 1,256,444 11,306,366 144,446 1,889
Unrealised profit on financial future contracts (notes 2(d), 6) - 4,645,824 - -
Unrealised profit on interest rate swap contracts (notes 2(e),
7) - 821,063 - -
Unrealised profit on total return swap contracts (notes 2(h), 8) - 302,038 - -
Credit default swap contracts at market value (notes 2(j), 10) - 5,977,750 - -
Option contracts at market value (notes 2(k), 11) - 936,310 - -
Investment in mortgage dollar rolls at market value (notes
2(m), 12) - - - -
Unrealised profit on contract for differences (notes 2(i), 9) - 4,434,892 - -
Recoverable taxes - 764,220 - 717,525
Other receivables 814,373 89,737 825 2,908
TOTAL ASSETS 11,347,232,349 700,839,882 67,624,404 528,848,956
LIABILITIES
Amounts payable on purchases of investments - 1,114,928 - -
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) - - - -
Amounts payable on redemptions 46,826,778 833,015 113,603 456,890
Investment management fees payable (note 14) 8,681,368 824,475 79,862 421,198
Bank overdrafts - - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) 23,857,922 4,110,174 873 380,646
Unrealised loss on financial future contracts (notes 2(d), 6) - 4,967,213 - -
Unrealised loss on interest rate swap contracts (notes 2(e), 7) - 598,481 - -
Unrealised loss on total return swap contracts (notes 2(h), 8) - 1,016,208 - -
Credit default swap contracts at market value (notes 2(j), 10) - 1,734,632 - -
Option contracts at market value (notes 2(k), 11) - 635,427 - -
Unrealised loss on contract for differences (notes 2(i), 9) - 7,021,124 - -
Taxes payable - - - -
Expenses payable 8,710,546 706,287 137,935 506,912
TOTAL LIABILITIES 88,076,614 23,561,964 332,273 1,765,646
TOTAL NET ASSETS 11,259,155,735 677,277,918 67,292,131 527,083,310
THREE YEAR ASSET SUMMARY
June 30, 2023 9,064,963,673 896,346,291 57,746,962 540,576,510
June 30, 2022 6,595,631,627 1,555,809,158 67,125,364 560,968,613
June 30, 2021 9,413,082,982 1,846,391,837 55,112,500 649,560,892

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

Franklin Franklin Franklin Franklin
Mutual Global Franklin Natural NextStep NextStep Franklin Franklin
Discovery Mutual U.S. Resources Balanced Conservative NextStep NextStep
Fund Value Fund Fund Growth Fund Fund Growth Fund Moderate Fund
(USD) (USD) (USD) (USD) (USD) (USD) (USD)
533,673,700 264,569,030 289,807,418 17,606,976 31,207,530 21,616,624 61,977,358
112,052 98,013 1,420,553 55,450 35,619 53,029 84,637
- - - 300,000 600,000 400,000 1,200,000
- 227,539 967,092 - - - -
1,200,300 48,119 347,315 19,595 214,451 169,457 552,808
605,738 408,487 311,829 133 265 177 530
458,940 70,308 730,879 21,750 221,242 56,213 351,851
89,248 - 22,353 - - - -
226 470 88 1,785 4,411 3,730 8,416
536,140,204 265,421,966 293,607,527 18,005,689 32,283,518 22,299,230 64,175,600
- 504,928 - - - - -
396,868 453,609 2,600,173 54,637 138,014 176,273 533,610
408,346 209,336 245,558 12,704 20,633 17,788 48,359
3,198 164 2,724 526 1,305 - 792
455,567 241,461 325,835 17,445 34,549 23,158 63,246
1,263,979 1,409,498 3,174,290 85,312 194,501 217,219 646,007
534,876,225 264,012,468 290,433,237 17,920,377 32,089,017 22,082,011 63,529,593
514,327,080 277,306,239 319,888,129 21,918,499 38,735,641 21,175,124 66,231,320
494,466,470 291,270,547 464,112,653 28,940,693 51,173,347 19,449,154 81,534,473
556,441,053 380,242,473 733,238,468 45,380,902 57,551,841 19,011,114 69,382,746
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Franklin U.S.
Franklin Franklin Franklin Dollar Short-
Sealand China Strategic Technology Term Money
A-Shares Fund Income Fund Fund Market Fund
(USD) (USD) (USD) (USD)
ASSETS
Investments in securities at market value (notes 2(b), 3) 54,582,104 452,570,318 10,209,703,430 530,710,680
Cash at bank and at brokers 63,506 11,630,290 103,746,059 182,410,128
Time deposits (note 4) 600,000 - - -
Amounts receivable on sale of investments - - - -
Amounts receivable on subscriptions 45,453 1,636,961 14,749,639 -
Interest and dividends receivable, net 177 5,187,689 1,309,038 367,195
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) 352 1,654,210 8,409,628 -
Unrealised profit on financial future contracts (notes 2(d), 6) - 119,984 - -
Unrealised profit on interest rate swap contracts (notes 2(e),
7) - 254,650 - -
Unrealised profit on total return swap contracts (notes 2(h), 8) - 96,206 - -
Credit default swap contracts at market value (notes 2(j), 10) - 1,129,432 - -
Option contracts at market value (notes 2(k), 11) - - - -
Investment in mortgage dollar rolls at market value (notes
2(m), 12) - 21,348,048 - -
Unrealised profit on contract for differences (notes 2(i), 9) - - - -
Recoverable taxes - - - -
Other receivables 10,898 74,824 328,019 191,922
TOTAL ASSETS 55,302,490 495,702,612 10,338,245,813 713,679,925
LIABILITIES
Amounts payable on purchases of investments - - - -
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) - 21,021,340 - -
Amounts payable on redemptions 386,765 1,562,766 26,271,370 -
Investment management fees payable (note 14) 19,741 285,141 7,938,093 177,646
Bank overdrafts - - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) 5 339,817 51,605 -
Unrealised loss on financial future contracts (notes 2(d), 6) - 688,446 - -
Unrealised loss on interest rate swap contracts (notes 2(e), 7) - - - -
Unrealised loss on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - 125,776 - -
Option contracts at market value (notes 2(k), 11) - - - -
Unrealised loss on contract for differences (notes 2(i), 9) - - - -
Taxes payable - - - -
Expenses payable 21,062 366,361 8,619,875 356,575
TOTAL LIABILITIES 427,573 24,389,647 42,880,943 534,221
TOTAL NET ASSETS 54,874,917 471,312,965 10,295,364,870 713,145,704
THREE YEAR ASSET SUMMARY
June 30, 2023 57,754,961 451,978,146 9,434,970,262 480,563,573
June 30, 2022 - 515,639,724 7,372,187,364 329,019,964
June 30, 2021 - 735,279,732 10,081,258,003 352,689,674

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

Templeton
Franklin U.S. Franklin U.S. Franklin U.S. Martin Currie Templeton All Asia Equity Templeton
Government Low Duration Opportunities UK Equity China Equity Total Return Asian Bond
Fund Fund Fund Income Fund’ Fund Fund Fund
(USD) (USD) (USD) (GBP) (USD) (USD) (USD)
778,011,008 248,315,142 6,587,980,316 24,065,781 1,866,596 7,334,785 101,013,595
13,855,016 24,525,277 37,880,563 85,176 68,173 102,704 4,042,810
- - - 600,000 - 200,000 -
2,395,730 1,953,098 12,384,391 19,420 - - 88,801
2,345,900 1,459,031 467,559 115,150 1,647 8,599 1,357,469
2,379,261 2,679,629 15,541,029 - - - 1,729,486
1,589,404 651,985 - - - - -
- 57,655 - - - - -
- 526,138 - - - - -
- - - 5,124 - 5,151 59,584
25,865 25,513 228,911 174 691 4,800 200
800,602,184 280,193,468 6,654,482,769 24,890,825 1,937,107 7,656,039 108,291,945
- - - - - 55,053 -
1,510,140 706,700 16,474,803 - - - 123,524
377,615 108,153 5,071,557 6,539 1,621 4,985 67,311
3,367 126,764 26,141 - - - 58,698
- 548,219 - - - 4,332 -
- 26,582 - - - - -
- - - - - 32,684 26,573
497,124 70,540 5,704,121 6,048 3,777 2,639 84,617
2,388,246 1,586,958 27,276,622 12,587 5,398 99,693 360,723
798,213,938 278,606,510 6,627,206,147 24,878,238 1,931,709 7,556,346 107,931,222
739,462,759 293,979,801 6,419,577,901 23,830,305 2,224,437 7,689,791 124,003,568
636,215,405 273,964,512 5,658,651,422 7,976,632 3,047,352 7,630,200 162,036,721
1,098,245,797 338,439,089 8,702,534,822 5,723,120 - 9,441,335 224,842,027
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Templeton
Templeton Asian Smaller Templeton
Asian Growth Companies Templeton China
Fund Fund BRIC Fund A-Shares Fund
(USD) (USD) (USD) (USD)
ASSETS
Investments in securities at market value (notes 2(b), 3) 1,815,158,692 839,092,689 356,139,066 16,401,488
Cash at bank and at brokers 51,946 863,840 317,095 89,804
Time deposits (note 4) 8,400,000 60,000,000 10,400,000 1,100,000
Amounts receivable on sale of investments - 187,301 354,839 -
Amounts receivable on subscriptions 4,693,617 343,341 162,441 -
Interest and dividends receivable, net 2,884,998 1,419,004 1,477,399 486
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) 1,973,128 17,590 80,151 -
Unrealised profit on financial future contracts (notes 2(d), 6) - - - -
Unrealised profit on interest rate swap contracts (notes 2(e),
7) - - - -
Unrealised profit on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - - -
Investment in mortgage dollar rolls at market value (notes
2(m), 12) - - - -
Unrealised profit on contract for differences (notes 2(i), 9) - - - -
Recoverable taxes 238,550 19,569 36,204 -
Other receivables - 6,272 5,216 70
TOTAL ASSETS 1,833,400,931 901,949,606 368,972,411 17,591,848
LIABILITIES
Amounts payable on purchases of investments 489,291 - - -
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) - - - -
Amounts payable on redemptions 4,903,050 739,594 366,129 -
Investment management fees payable (note 14) 1,939,705 827,047 482,384 193
Bank overdrafts - - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) 25,789 - 33 -
Unrealised loss on financial future contracts (notes 2(d), 6) - - - -
Unrealised loss on interest rate swap contracts (notes 2(e), 7) - - - -
Unrealised loss on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - - -
Unrealised loss on contract for differences (notes 2(i), 9) - - - -
Taxes payable 21,803,234 13,979,301 3,753,430 -
Expenses payable 1,893,492 759,547 386,766 2,331
TOTAL LIABILITIES 31,054,561 16,305,489 4,988,742 2,524
TOTAL NET ASSETS 1,802,346,370 885,644,117 363,983,669 17,589,324
THREE YEAR ASSET SUMMARY
June 30, 2023 1,974,758,426 745,518,257 369,916,516 19,187,462
June 30, 2022 2,200,671,286 803,866,982 382,055,535 26,584,448
June 30, 2021 3,380,387,794 1,068,648,860 632,779,326 31,216,251

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Templeton

Templeton Templeton Emerging

Templeton Emerging Emerging Markets

Templeton Emerging Markets Templeton Markets Local Smaller

Templeton Eastern Markets Bond Dynamic Emerging Currency Companies
China Fund Europe Fund Fund Income Fund Markets Fund Bond Fund Fund
(USD) (EUR) (USD) (USD) (USD) (USD) (USD)
311,798,319 102,902,997 1,863,484,314 104,016,304 724,601,425 8,068,092 403,549,569
28,741 354,997 70,684,181 4,529,299 323,060 444,830 19,550,090
6,700,000 5,165,000 - - 24,700,000 - -

- - - 60,319 632,823 - 58,887

913,669 128,463 791,105 38,490 76,650 - 915,400
359,435 1,614 56,715,601 1,459,979 4,053,136 209,588 613,547

- - 8,826,086 493,642 839,897 68,410 1,782

- - 2,457,774 60,951 - - -

- 629,538 309,577 36,743 73,911 1,324 22,582

5,574 1,120 108,322 6,474 39,421 23,843 4,025
319,805,738 109,183,729 2,003,376,960 110,702,201 755,340,323 8,816,087 424,715,882
- - - 86,743 535,835 - -

595,003 123,510 1,889,904 83,495 692,318 - 182,680
394,771 135,246 1,697,615 88,140 612,158 5,918 416,565

- - 693,932 17,272 1,398 11,413 -

- - 2,483,711 61,575 - - -

- - 186,076 388,533 4,702,353 690 4,902,335

328,663 168,052 2,351,389 55,568 637,766 8,936 333,339
1,318,437 426,808 9,202,627 781,326 7,181,828 26,957 5,834,919
318,487,301 108,756,921 1,994,174,333 109,920,875 748,158,495 8,789,130 418,880,963
392,400,894 90,425,882 2,030,363,864 113,092,497 691,768,275 9,389,430 412,637,275
424,348,428 53,789,155 2,453,536,148 115,934,078 716,894,817 8,217,262 412,449,901
623,048,591 224,407,510 4,441,241,305 186,347,498 1,202,482,690 9,539,872 564,399,741
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Templeton
Emerging Templeton
Markets Templeton European
Sustainability Templeton European Opportunities
Fund Euroland Fund Dividend Fund Fund
(USD) (EUR) (EUR) (EUR)
ASSETS
Investments in securities at market value (notes 2(b), 3) 23,628,646 147,021,335 26,109,124 104,949,199
Cash at bank and at brokers 68,917 41,133 78,406 204,855
Time deposits (note 4) 1,000,000 3,600,000 900,000 5,000,000
Amounts receivable on sale of investments - - - -
Amounts receivable on subscriptions 13,584 69,911 22,771 4,256
Interest and dividends receivable, net 50,616 84,126 281 190,026
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) 10,063 299 858 1,181
Unrealised profit on financial future contracts (notes 2(d), 6) - - - -
Unrealised profit on interest rate swap contracts (notes 2(e),
7) - - - -
Unrealised profit on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - - -
Investment in mortgage dollar rolls at market value (notes
2(m), 12) - - - -
Unrealised profit on contract for differences (notes 2(i), 9) - - - -
Recoverable taxes 16,432 476,014 112,503 189,315
Other receivables 24,554 2,896 936 5,796
TOTAL ASSETS 24,812,812 151,295,714 27,224,879 110,544,628
LIABILITIES
Amounts payable on purchases of investments - - - -
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) - - - -
Amounts payable on redemptions — 214,119 24,935 104,303
Investment management fees payable (note 14) 19,049 124,248 21,428 90,949
Bank overdrafts - - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) - 9,824 8,218 45,531
Unrealised loss on financial future contracts (notes 2(d), 6) - - - -
Unrealised loss on interest rate swap contracts (notes 2(e), 7) - - - -
Unrealised loss on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - - - -
Unrealised loss on contract for differences (notes 2(i), 9) - - - -
Taxes payable 109,768 - - -
Expenses payable 17,180 148,336 23,008 111,067
TOTAL LIABILITIES 145,997 496,527 77,589 351,850
TOTAL NET ASSETS 24,666,815 150,799,187 27,147,290 110,192,778
THREE YEAR ASSET SUMMARY
June 30, 2023 32,757,180 163,554,070 28,435,527 116,809,857
June 30, 2022 27,132,913 144,311,731 93,158,018 118,207,444
June 30, 2021 38,219,647 199,775,419 96,023,087 142,702,370

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Templeton
European Templeton Templeton Templeton Templeton Templeton Templeton
Small-Mid Cap Frontier Global Global Bond Global Bond Global Climate Global Equity
Fund Markets Fund Balanced Fund (Euro) Fund Fund Change Fund Income Fund
(EUR) (USD) (USD) (EUR) (USD) (EUR) (USD)
80,102,312 241,935,093 496,135,496 43,277,605 2,863,249,955 1,376,425,692 59,978,034
- - 24,122,240 329,701 373,423,174 1,574,509 37,045
1,700,000 - - 2,200,000 - 32,728,024 1,600,000
53,093 176,089 379,11 69,683 2,072,883 8,257,017 31,315
74,248 376,858 2,653,907 902,417 40,577,355 1,895,115 37,709
- 788,343 535,779 801,695 46,112,222 7,928 241
- - - - 3,421,914 - -
- - - - 3,471,302 - -
249,066 30,964 71,686 7,271 632,769 284,785 29,075
4,077 298 15,827 148 7,122 34,605 10,738
82,182,796 243,307,645 523,914,046 47,588,520 3,332,968,696 1,421,207,675 61,724,157
- - 11,993,700 - - - -
43,082 185,187 481,976 113,646 4,422,856 1,072,524 229,636
65,463 294,335 332,252 28,903 1,996,080 1,031,370 50,998
263,059 256,483 - - - - -
8,017 1,911 98,174 57,015 5,057,229 1,185,223 -
- - - 47,155 6,908,447 - -
- - - - 3,507,943 - -
- 2,474,550 8,040 1,133 338,020 4,012,638 -
73,118 365,485 487,355 26,918 3,318,151 1,093,539 47,084
452,739 3,577,951 13,401,497 274,770 25,548,726 8,395,294 327,718
81,730,057 239,729,694 510,512,549 47,313,750 3,307,419,970 1,412,812,381 61,396,439
80,992,904 236,989,884 491,043,122 46,173,602 3,493,575,517 1,362,948,539 60,858,969
71,007,079 253,078,398 477,296,908 50,199,085 4,024,347,071 972,545,333 58,942,475
98,818,392 333,085,180 587,976,883 77,293,639 6,104,669,852 904,666,591 77,986,365
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Net Assets
As at December 31, 2023

Templeton
Templeton Templeton Global Smaller
Templeton Global High Global Income Companies
Global Fund Yield Fund Fund Fund
(USD) (USD) (USD) (USD)
ASSETS
Investments in securities at market value (notes 2(b), 3) 591,194,846 77,471,393 185,351,325 98,679,642
Cash at bank and at brokers 65,852 2,876,530 4,678,976 27,669
Time deposits (note 4) 13,400,000 - - 4,600,000
Amounts receivable on sale of investments - - 1,253,481 -
Amounts receivable on subscriptions 300,219 745,135 4,567 423,685
Interest and dividends receivable, net 516,269 1,749,135 1,911,423 79,640
Unrealised profit on forward foreign exchange contracts
(notes 2(c), 5) - 254,978 1,550,551 -
Unrealised profit on financial future contracts (notes 2(d), 6) - - - -
Unrealised profit on interest rate swap contracts (notes 2(e),
7) - - - -
Unrealised profit on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - 49,110 95,862 -
Investment in mortgage dollar rolls at market value (notes
2(m), 12) - - - -
Unrealised profit on contract for differences (notes 2(i), 9) - - - -
Recoverable taxes 165,264 6,859 209,652 90,161
Other receivables 2,068 2,623 2,317 517
TOTAL ASSETS 605,644,518 83,155,763 195,058,154 103,901,314
LIABILITIES
Amounts payable on purchases of investments - - - -
Amounts payable on purchase of mortgage dollar rolls (notes
2(m), 12) - - - -
Amounts payable on redemptions 472,340 223,045 420,972 167,821
Investment management fees payable (note 14) 497,789 57,689 135,030 84,665
Bank overdrafts - - - -
Unrealised loss on forward foreign exchange contracts (notes
2(c), 5) - 13,824 93,106 -
Unrealised loss on financial future contracts (notes 2(d), 6) - - - -
Unrealised loss on interest rate swap contracts (notes 2(e), 7) - - 54,128 -
Unrealised loss on total return swap contracts (notes 2(h), 8) - - - -
Credit default swap contracts at market value (notes 2(j), 10) - - - -
Option contracts at market value (notes 2(k), 11) - 49,629 96,874 -
Unrealised loss on contract for differences (notes 2(i), 9) - - - -
Taxes payable - 2,618 223,650 31,264
Expenses payable 569,454 34,340 168,759 78,848
TOTAL LIABILITIES 1,539,583 381,145 1,192,519 362,598
TOTAL NET ASSETS 604,104,935 82,774,618 193,865,635 103,538,716
THREE YEAR ASSET SUMMARY
June 30, 2023 600,802,071 80,705,779 197,904,467 98,779,704
June 30, 2022 548,136,949 83,039,013 207,580,604 95,762,804
June 30, 2021 847,214,503 111,196,701 334,527,482 132,708,301

*Please refer Note 1 for fund events.
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Statement of Net Assets

As at December 31, 2023

Templeton Templeton Templeton
Global Total Growth (Euro) Latin America
Return Fund Fund Fund

(USD) (EUR) (USD)
2,150,334,972 6,914,737,592 741,091,339
94,128,228 2,139,757 99,038

- 295,000,000 12,100,000

- - 277,689

1,829,170 162,231 2,066,930
38,313,632 3,458,944 5,622,823
47,740,054 - 365,933
2,721,818 - -
419,631 1,606,217 -
84,506 757 2,702
2,335,571,911 7,217,105,498 761,626,454
- 1,012,480 -

4,568,181 2,147,965 4,556,147
1,397,459 6,003,001 849,594
6,856,072 - 8,873
2,060,812 - -
2,750,524 - -
191,645 3,126,710 -
2,298,735 6,786,064 763,632
20,123,428 19,076,220 6,178,246
2,315,448,483 7,198,029,278 755,448,208
2,458,073,822 6,927,993,611 763,929,924
3,041,706,164 6,401,429,968 680,664,731
5,492,303,432 7,117,471,133 816,458,588
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Franklin
Biotechnology

Franklin Disruptive

Total Discovery Fund Commerce Fund
(USD) (USD) (USD)
NET ASSETS AT THE BEGINNING OF THE PERIOD 61,168,580,011 1,721,081,398 4,612,391
Currency translation adjustment 164,293,783 - -
61,332,873,794 1,721,081,398 4,612,391
INCOME
Dividends (net of withholding taxes) (note 2(n)) 249,828,645 2,904,953 12,064
Interest income on debt securities (net of withholding taxes) (note 2(n)) 549,099,176 944,463 -
Bank interest (note 2(n)) 5,835,524 40,426 833
Securities lending (notes 2(0), 13) 828,701 27,313 -
Net interest income on swaps (note 2(n)) 1,372,579 - -
Sundry income (note 2(n)) 10,522,925 — -
TOTAL INCOME 817,487,550 3,917,155 12,897
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 406,642,241 12,588,782 20,843
Administration and transfer agency fees 69,969,871 1,927,623 5,284
Directors fees 117,400 3,355 -
Subscription tax (note 18) 13,870,343 419,831 570
Custodian fees 4,226,612 34,887 32
Audit fees 526,249 6,747 4,280
Printing and publishing expenses 2,279,044 64,785 231
Bank charges 120,649 - -
Net interest expenses on swaps 8,338,025 - —
Other charges (note 21) 9,281,999 246,507 1,506
TOTAL EXPENSES 515,372,433 15,292,517 32,746
Expenses reimbursement (note 20) (9,888,050) (1,026) (7,597)
NET EXPENSES 505,484,383 15,291,491 25,149
NET INCOME/(EXPENSES) FROM INVESTMENTS 312,003,167 (11,374,336) (12,252)
Net realised profit/(loss) on sale of investments 37,558,911 2,856,799 (329,261)
Net realised profit/(loss) on forward foreign exchange contracts (94,838,514) (185,716) (399)
Net realised profit/(loss) on financial future contracts (16,572,374) - -
Net realised profit/(loss) on cross currency swap contracts 4,013 - -
Net realised profit/(loss) on interest rate swap contracts 3,820,940 - -
Net realised profit/(loss) on total return swap contracts 867,422 - -
Net realised profit/(loss) on contract for differences 42,938 - -
Net realised profit/(loss) on credit default swap contracts (9,687,420) - -
Net realised profit/(loss) on option contracts (7,663,190) - -
Net realised profit/(loss) on mortgage dollar rolls 827,997 - -
Net realised profit/(loss) on foreign exchange transactions (11,015,152) 335,886 (122)
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 215,348,738 (8,367,367) (342,034)
Change in net unrealised appreciation/(depreciation) on:
Investments 3,686,065,986 250,269,669 770,892
Forward foreign exchange contracts 154,152,661 279,420 1,126
Financial future contracts 3,504,222 - -
Cross currency swap contracts (1,040) - -
Interest rate swap contracts 2,651,064 - -
Total return swap contracts (1,353,400) - —
Credit default swap contracts 3,655,574 - -
Option contracts (9,087,685) - -
Contract for differences 3,412,867 - —
Mortgage dollar rolls 326,708 - -
Foreign exchange transactions (2,544,993) (85) (1)
Capital gains tax (53,264,788) - .
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 4,002,865,914 242,181,637 429,983
MOVEMENT OF CAPITAL
Issue of shares 8,891,730,234 119,692,873 120,042
Redemption of shares (9,347,044,845) (278,565,671) (280,103)
Equalisation (note 24) (649,223) - -
(455,963,834) (158,872,798) (160,061)
Dividends paid/accumulated (463,391,158) — -
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL (919,354,992) (158,872,798) (160,061)
NET ASSETS AT THE END OF THE PERIOD 64,416,384,716 1,804,390,237 4,882,313

*Please refer Note 1 for fund events.
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Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Franklin Franklin

Franklin Emerging Emerging

Franklin Emerging Market Markets Debt

Franklin Diversified Franklin Market Sovereign Debt Opportunities Franklin Euro

Diversified Conservative Diversified Corporate Debt Hard Currency Hard Currency Government Franklin Euro
Balanced Fund Fund Dynamic Fund Fund Fund Fund Bond Fund High Yield Fund
(EUR) (EUR) (EUR) (USD) (USD) (USD) (EUR) (EUR)
187,667,257 94,619,069 144,016,675 16,323,931 15,383,138 204,558,342 84,393,038 298,663,937
187,667,257 94,619,069 144,016,675 16,323,931 15,383,138 204,558,342 84,393,038 298,663,937
1,062,510 185,023 1,002,893 - - - - -
1,559,054 1,102,664 548,203 662,389 500,488 6,675,676 789,477 8,288,204
34,453 12,509 20,415 875 526 45,301 16,260 227,491
4,542 537 5,199 - - - _ _
6,005 3,517 4,515 1,036 - - 3,854 -
2,666,564 1,304,250 1,581,225 664,300 501,014 6,720,977 809,591 8,515,695
953,261 468,051 902,276 26,945 31,018 581,389 211,702 1,722,733
209,204 105,538 162,309 9,939 15,510 210,960 92,588 340,002
362 183 281 33 30 391 157 548
31,412 16,542 29,687 1,222 863 10,685 11,859 62,261
8,592 4,452 6,530 762 129 11,120 4,663 8,703
5,513 5,674 5,682 5,160 4,470 5,268 4,052 5,818
7,220 3,751 5,632 1,031 608 8,162 3,209 11,050
137,994 106,667 86,207 - - - - -
28,707 15,785 22,637 3,882 3,228 30,126 14,202 43,897
1,382,265 726,643 1,221,241 48,974 55,856 858,101 342,432 2,195,012
- (12,352) - (8,273) (8,955) (79,063) (39,055) (243,647)
1,382,265 714,291 1,221,241 40,701 46,901 779,038 303,377 1,951,365
1,284,299 589,959 359,984 623,599 454,113 5,941,939 506,214 6,564,330
(1,142,013) (907,387) (76,195) 19,374 (497,362) (1,932,652) (3,304,026) (5,163,902)
(546,949) (249,144) (172,598) (9,086) 22,800 (1,166,787) - (468,536)
219,931 54,234 130,759 - - - 94,730 -
1,319,660 634,947 1,027,255 - - - - -
(1,661,062 (470,015) (695,164) - - - - -
(112,523) (13,624) (111,617) 128 (1,199) 28,931 - 16,589
(638,657) (361,030) 462,424 634,015 (21,648) 2,871,431 (2,703,082) 948,481
9,263,472 4,315,782 7,287,698 713,557 1,302,623 10,653,905 6,666,032 17,718,168
305,572 149,845 92,723 (12,560) (25,818) 1,407,064 - 469,712
498,748 382,701 298,199 - - - (331,849) -
(1,540,027) (745,244) (1,191,234) - - - - -
(73,699) (58,111) (45,370) - - - - -
1,250,586 569,746 1,008,983 - - - - -
51,272 26,040 23,999 1,423 845 7,997 (1) (4,435)
(12,519) (1,575) (14,536) - - - - -
9,104,748 4,278,154 7,922,886 1,336,435 1,256,002 14,940,397 3,631,100 19,131,926
3,935,734 1,330,428 4,662,843 3,580,877 1,862,606 11,899,223 16,590,241 22,165,946
(6,652,369) (8,258,906) (4,486,325) (24,154) (1,548) (1,229,709) (16,475,160) (26,734,124)
(8,451) (22,118) (3,501) 70,176 38,349 35,661 (12,691) (20,283)
(2,725,086) (6,950,596) 173,017 3,626,899 1,899,407 10,705,175 102,390 (4,588,461)
(849,743) (691,140) (151,325) (309,522) - (9,516,812) (204,293) (5,284,457)
(3,574,829) (7,641,736) 21,692 3,317,377 1,899,407 1,188,363 (101,903) (9,872,918)
193,197,176 91,255,487 151,961,253 20,977,743 18,538,547 220,687,102 87,922,235 307,922,945
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Franklin Euro Short

Franklin European
Corporate Bond

Franklin European
Social Leaders Bond

Duration Bond Fund Fund Fund
(EUR) (EUR) (EUR)
NET ASSETS AT THE BEGINNING OF THE PERIOD 1,067,959,345 48,713,162 10,963,469
Currency translation adjustment - - -
1,067,959,345 48,713,162 10,963,469
INCOME
Dividends (net of withholding taxes) (note 2(n)) - - -
Interest income on debt securities (net of withholding taxes) (note 2(n)) 16,277,622 740,662 177,957
Bank interest (note 2(n)) 158,950 7,017 480
Securities lending (notes 2(0), 13) - - -
Net interest income on swaps (note 2(n)) - - -
Sundry income (note 2(n)) 4,362 559 120
TOTAL INCOME 16,440,934 748,238 178,557
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 1,037,294 162,556 18,033
Administration and transfer agency fees 1,166,965 49,042 11,918
Directors fees 1,905 99 20
Subscription tax (note 18) 248,239 7,840 972
Custodian fees 48,211 2,045 246
Audit fees 5,050 4,014 2,914
Printing and publishing expenses 37,995 2,032 426
Bank charges - - -
Net interest expenses on swaps - - -
Other charges (note 21) 144,908 9,690 7,538
TOTAL EXPENSES 2,690,567 237,318 42,067
Expenses reimbursement (note 20) (1,330,146) (35,179) (15,142)
NET EXPENSES 1,360,421 202,139 26,925
NET INCOME/(EXPENSES) FROM INVESTMENTS 15,080,513 546,099 151,632
Net realised profit/(loss) on sale of investments (3,659,584) (1,423,279) (51,316)
Net realised profit/(loss) on forward foreign exchange contracts 434,184 - (792)
Net realised profit/(loss) on financial future contracts 409,122 5,461 -
Net realised profit/(loss) on cross currency swap contracts - - -
Net realised profit/(loss) on interest rate swap contracts - - -
Net realised profit/(loss) on total return swap contracts - - -
Net realised profit/(loss) on contract for differences - - -
Net realised profit/(loss) on credit default swap contracts - - -
Net realised profit/(loss) on option contracts - - -
Net realised profit/(loss) on mortgage dollar rolls - - -
Net realised profit/(loss) on foreign exchange transactions (5,668) — 17
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 12,258,567 (871,719) 99,541
Change in net unrealised appreciation/(depreciation) on:
Investments 25,660,441 3,376,271 473,291
Forward foreign exchange contracts 491,419 - (656)
Financial future contracts (97,630) (52,042) (13,244)
Cross currency swap contracts - - -
Interest rate swap contracts - - —
Total return swap contracts - - -
Credit default swap contracts - - -
Option contracts - - -
Contract for differences - - -
Mortgage dollar rolls - - -
Foreign exchange transactions (9,060) - (28)
Capital gains tax — — —
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 38,303,737 2,452,510 558,904
MOVEMENT OF CAPITAL
Issue of shares 395,533,095 5,686,225 422,043
Redemption of shares (401,012,657) (14,615,780) -
Equalisation (note 24) 171,047 (82,601) 3,588
(5,308,515) (9,012,156) 425,631
Dividends paid/accumulated (143,698) (224,054) (65,100)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL (5,452,213) (9,236,210) 360,531
NET ASSETS AT THE END OF THE PERIOD 1,100,810,869 41,929,462 11,882,904

*Please refer Note 1 for fund events.
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Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Franklin Global

Franklin Corporate
Franklin Franklin Genomic Franklin Global Franklin Global Investment Franklin Global Franklin Global
European Total Flexible Alpha Advancements Aggregate Convertible Grade Bond Fundamental Green Bond
Return Fund Bond Fund Fund Bond Fund Securities Fund Fund Strategies Fund Fund
(EUR) (USD) (USD) (USD) (USD) (USD) (USD) (EUR)
1,310,735,869 40,209,226 3,213,560 9,428,156 926,305,628 7,190,346 1,065,787,510 7,980,141
1,310,735,869 40,209,226 3,213,560 9,428,156 926,305,628 7,190,346 1,065,787,510 7,980,141
- - 2,653 - 1,007,962 - 2,162,034 -
19,793,055 906,093 1,759 201,184 5,254,004 125,270 11,617,276 157,875
375,300 4,978 830 13,794 67,925 8,467 144,381 -
- 98,141 - - - - - -
37,867 12,054 - 492 - - 156,037 121
20,206,222 1,021,266 5,242 215,470 6,329,891 133,737 14,079,728 157,996
2,046,030 55,782 15,704 52,715 4,199,754 13,935 7,952,814 12,064
1,573,980 11,792 3,652 14,347 946,914 7,592 1,241,050 8,760
2,582 75 - 20 1,762 14 1,630 15
315,159 3,818 518 2,410 132,122 1,800 267,000 2,048
73,740 1,032 44 203 20,113 191 55,743 59
5,369 6,253 4,186 12,743 6,294 4,468 5,331 2,913
52,516 1,710 176 616 34,558 293 39,658 325
- - - - - - 355,852 -
194,901 11,899 1,332 44,509 129,361 1,709 156,056 3,514
4,264,277 92,361 25,612 127,563 5,470,878 30,002 10,075,134 29,698
(1,367,643) (12,107) (6,636) (64,800) (26,297) (9,100) (2,265) (11,603)
2,896,634 80,254 18,976 62,763 5,444,581 20,902 10,072,869 18,095
17,309,588 941,012 (13,734) 152,707 885,310 112,835 4,006,859 139,901
(61,648,415) (810,409) (199,140) (139,502) (2,117,563) (134,779) (11,883,965) (75,297)
3,786,852 302,348 (487) (109,288) (764,263) - (3,234,207) (96,379)
(1,838,238) 92,697 - 45,762 - - (4,612,802) (1,144
- (286) - - - - (41,043) -
- (106,156) - - - - (51,174) -
- 21,863 - - - - (110,262) -
(29,349) (207,048) (203) (5,174) (124,634) 3,581 61,487 (279)
(42,419,562) 234,021 (213,564) (55,495) (2,121,150) (18,363) (15,865,107) (33,198)
140,205,426 1,622,280 231,879 664,189 34,588,231 368,311 71,337,267 397,635
3,726,777 395,189 994 94,705 2,654,767 - 2,090,944 95,199
(5,129,933) (243,091) - (34,170) - - 2,064,743 (9,933)
- 50,415 - - - - 171,249 -
- 163,744 - - - - (68,920) -
- (30,275) - - - - (105,220) -
(33,104) 9,540 - 10,552 367 (1,777) (14,876) (299)
- - — — - - (124,745) -
96,349,604 2,201,823 19,309 679,781 35,122,215 348,171 59,485,335 449,404
484,425,779 3,060,800 83,362 5,662,173 260,680 - 31,148,015 -
(187,840,915) (4,107,736) (23,201) (643,833) (132,135,970) - (59,238,390) -
2,009,078 13,111 - 30,979 (94,354) - (34,883) -
298,593,942 (1,033,825) 60,161 5,049,319 (131,969,644) - (28,125,258) -
(9,448,071) (12,708) — (27,130) - (231,200) (3,311,775) -
289,145,871 (1,046,533) 60,161 5,022,189 (131,969,644) (231,200) (31,437,033) -
1,696,231,344 41,364,516 3,293,030 15,130,126 829,458,199 7,307,317 1,093,835,812 8,429,545
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Franklin Global

Franklin Global

Franklin Global
Multi-Asset Income

Growth Fund Income Fund Fund
(USD) (USD) (EUR)
NET ASSETS AT THE BEGINNING OF THE PERIOD 242,806,724 38,176,341 125,019,860
Currency translation adjustment - - -
242,806,724 38,176,341 125,019,860
INCOME
Dividends (net of withholding taxes) (note 2(n)) 477,399 1,068,112 924,067
Interest income on debt securities (net of withholding taxes) (note 2(n)) 144,358 2,156,178 1,092,637
Bank interest (note 2(n)) 1,174 6,413 2,375
Securities lending (notes 2(0), 13) 17 - 5,301
Net interest income on swaps (note 2(n)) - - -
Sundry income (note 2(n)) - 2,844 966,270
TOTAL INCOME 622,948 3,233,547 2,990,650
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 1,853,768 456,017 855,032
Administration and transfer agency fees 327,170 114,906 144,373
Directors fees 462 162 244
Subscription tax (note 18) 55,706 12,505 25,180
Custodian fees 5,964 909 4,341
Audit fees 4,664 5,767 6,048
Printing and publishing expenses 9,203 3,228 4,981
Bank charges - - -
Net interest expenses on swaps - - 93,316
Other charges (note 21) 37,335 12,577 19,939
TOTAL EXPENSES 2,294,272 606,071 1,153,454
Expenses reimbursement (note 20) (1,800) (51,201) (18,593)
NET EXPENSES 2,292,472 554,870 1,134,861
NET INCOME/(EXPENSES) FROM INVESTMENTS (1,669,524) 2,678,677 1,855,789
Net realised profit/(loss) on sale of investments 7,939,476 (1,496,294) (2,618,963)
Net realised profit/(loss) on forward foreign exchange contracts - (44,425) 22,232
Net realised profit/(loss) on financial future contracts - (110,291) 123,359
Net realised profit/(loss) on cross currency swap contracts - - -
Net realised profit/(loss) on interest rate swap contracts - - 1,140,281
Net realised profit/(loss) on total return swap contracts - - -
Net realised profit/(loss) on contract for differences - - -
Net realised profit/(loss) on credit default swap contracts - - -
Net realised profit/(loss) on option contracts - 14,638 (594,787
Net realised profit/(loss) on mortgage dollar rolls - - -
Net realised profit/(loss) on foreign exchange transactions 67,296 2,116 (25,722)
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 6,337,248 1,044,421 (97,811)
Change in net unrealised appreciation/(depreciation) on:
Investments 5,365,033 3,609,998 4,960,474
Forward foreign exchange contracts - 62,094 (65,551)
Financial future contracts - 24,421 291,141
Cross currency swap contracts - - -
Interest rate swap contracts - - (1,007,508)
Total return swap contracts - - (47,406)
Credit default swap contracts - - -
Option contracts - - 539,468
Contract for differences - - -
Mortgage dollar rolls - - -
Foreign exchange transactions 29,922 89 218,081
Capital gains tax — — —
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 11,732,203 4,741,023 4,790,888
MOVEMENT OF CAPITAL
Issue of shares 11,012,223 81,629,954 5,770,430
Redemption of shares (36,965,370) (5,794,706) (9,511,408)
Equalisation (note 24) (101) 382 (24,900)
(25,953,248) 75,835,630 (3,765,878)
Dividends paid/accumulated - (846,296) (1,610,724)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL (25,953,248) 74,989,334 (5,376,602)
NET ASSETS AT THE END OF THE PERIOD 228,585,679 117,906,698 124,434,146

*Please refer Note 1 for fund events.
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Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Franklin Global Franklin Gold Franklin Gulf Franklin Franklin
Real Estate and Precious Wealth Bond Franklin High Franklin Franklin India Innovation Intelligent
Fund Metals Fund Fund Yield Fund Income Fund Fund Fund Machines Fund
(USD) (USD) (USD) (USD) (USD) (USD) (USD) (USD)
102,352,839 407,930,908 367,788,422 948,529,566 3,800,287,627 1,334,994,536 392,377,235 7,236,856
102,352,839 407,930,908 367,788,422 948,529,566 3,800,287,627 1,334,994,536 392,377,235 7,236,856
1,460,988 3,596,310 - - 47,597,506 5,206,759 499,227 12,984
17,893 135,295 10,259,243 31,264,810 84,577,532 917,383 113,753 8,850
3,599 13,131 - 16,522 373,270 9,513 16,945 159

4,088 211,336 - - 5,768 - - -

- - 183,769 - 7,330,149 - - -

1,486,568 3,956,072 10,443,012 31,281,332 139,884,225 6,133,655 629,925 21,993
715,901 2,900,796 1,564,508 5,616,653 31,319,875 10,664,792 2,641,340 64,997
131,667 453,723 398,414 1,055,985 4,914,854 1,850,708 470,723 10,910
205 771 724 1,831 7,575 2,858 731 15

21,552 86,553 64,791 231,640 1,098,836 367,232 80,536 1,926
4,364 21,987 16,345 19,339 91,113 142,240 8,014 61

6,122 4,861 5,805 6,420 6,992 6,454 5,814 4,281

4,220 14,748 14,132 35,932 147,061 56,579 14,449 349

- - 9,461 - - - - -

- - 894,881 - - - - -

18,319 55,951 57,582 135,359 556,151 213,236 56,424 1,961
902,350 3,539,390 3,026,643 7,103,159 38,142,457 13,304,099 3,278,031 84,500

- (71) (5) (32) (10,266) (1,298) (130,860) (8,486)

902,350 3,539,319 3,026,638 7,103,127 38,132,191 13,302,801 3,147,171 76,014
584,218 416,753 7,416,374 24,178,205 101,752,034 (7,169,146) (2,517,246) (54,021)
(3,482,807) 1,369,789 (4,621,369) (4,576,304) 7,063,300 18,728,078 (9,576,981) (326,818)
(362,041) (245,868) (66,620) (115,360) (5,159,567) 75,027 (1,338,579) (801)

- - - - (6,474,615) - - -

- - - - 3,324,432 - - -

(2,319) (8,791) 1,314 165,820 (862,354) (119,120) 1,629 (297)
(3,262,949) 1,531,883 2,729,699 19,652,361 99,643,230 11,514,839 (13,431,177) (381,937)
10,346,842 4,634,937 12,844,791 43,814,282 67,204,036 260,798,181 46,797,001 852,808
280,311 200,343 205,812 368,998 13,169,769 289,803 176,022 6,633

- - - - 5,297,615 - - -

- - 618,208 - - - - -

- - (156,646) - - - - -

- . - - (8,604,047) - - -

5,526 (2,545) (3) (5) (2,305,068) 624,469 (337) 13

- - — — - (32,224,024) - -

7,369,730 6,364,618 16,241,861 63,835,636 174,405,535 241,003,268 33,541,509 477,517
20,849,478 49,936,097 58,370,519 35,804,808 2,259,778,445 669,782,482 28,511,434 3,075,186
(19,862,736) (69,220,055) (86,770,082) (69,309,038) (1,456,506,970) (282,698,534) (33,249,729) (430,122)
(2,463) (47,808) (424,229) (41,625) 963,964 111,095 - -
984,279 (19,331,766) (28,823,792) (33,545,855) 804,235,439 387,195,043 (4,738,295) 2,645,064
(288,014) - (5,262,960) (27,316,169) (157,925,202) (13) - -
696,265 (19,331,766) (34,086,752) (60,862,024) 646,310,237 387,195,030 (4,738,295) 2,645,064
110,418,834 394,963,760 349,943,531 951,503,178 4,621,003,399 1,963,192,834 421,180,449 10,359,437
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Franklin K2
Alternative
Franklin Japan Fund Strategies Fund Franklin MENA Fund
(JPY) (USD) (USD)
NET ASSETS AT THE BEGINNING OF THE PERIOD 9,064,963,673 896,346,291 57,746,962
Currency translation adjustment - - -
9,064,963,673 896,346,291 57,746,962
INCOME
Dividends (net of withholding taxes) (note 2(n)) 93,366,119 934,029 636,597
Interest income on debt securities (net of withholding taxes) (note 2(n)) - 15,082,892 14,128
Bank interest (note 2(n)) - 370,385 -
Securities lending (notes 2(0), 13) 167,842 - -
Net interest income on swaps (note 2(n)) - - -
Sundry income (note 2(n)) - — -
TOTAL INCOME 93,533,961 16,387,306 650,725
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 70,906,469 8,225,350 610,087
Administration and transfer agency fees 13,312,277 891,953 86,732
Directors fees 16,836 2,220 113
Subscription tax (note 18) 2,201,642 117,927 15,160
Custodian fees 360,548 295,936 69,929
Audit fees 580,612 17,872 5,456
Printing and publishing expenses 365,056 4,056 2,448
Bank charges 574,292 93,641 1,181
Net interest expenses on swaps - 305,112 -
Other charges (note 21) 1,541,644 422,784 10,515
TOTAL EXPENSES 89,859,376 10,376,851 801,621
Expenses reimbursement (note 20) (821,279) (1,004,443) (4,035)
NET EXPENSES 89,038,097 9,372,408 797,586
NET INCOME/(EXPENSES) FROM INVESTMENTS 4,495,864 7,014,898 (146,861)
Net realised profit/(loss) on sale of investments 150,974,944 (3,560,380) 814,590
Net realised profit/(loss) on forward foreign exchange contracts 62,843,948 (7,161,732) (50,084)
Net realised profit/(loss) on financial future contracts - (1,765,058) -
Net realised profit/(loss) on cross currency swap contracts - 4,013 -
Net realised profit/(loss) on interest rate swap contracts - 7,518 -
Net realised profit/(loss) on total return swap contracts - (178,845) -
Net realised profit/(loss) on contract for differences - 42,938 -
Net realised profit/(loss) on credit default swap contracts - (6,751,199) -
Net realised profit/(loss) on option contracts - (2,531,396) -
Net realised profit/(loss) on mortgage dollar rolls - - -
Net realised profit/(loss) on foreign exchange transactions (6,907,233) (2,686,188) (17,917)
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 211,407,523 (17,565,431) 599,728
Change in net unrealised appreciation/(depreciation) on:
Investments (54,076,424) 14,111,263 3,298,138
Forward foreign exchange contracts (56,877,847) 4,738,076 52,857
Financial future contracts - (1,206,802) -
Cross currency swap contracts (1,040) -
Interest rate swap contracts - (681,671) -
Total return swap contracts - (734,276) -
Credit default swap contracts - 1,145,018 -
Option contracts - 326,927 -
Contract for differences - 3,412,867 —
Mortgage dollar rolls - - -
Foreign exchange transactions 30,557 (380,438) 113
Capital gains tax - - -
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 100,483,809 3,164,493 3,950,836
MOVEMENT OF CAPITAL
Issue of shares 5,409,232,601 46,976,553 15,456,194
Redemption of shares (3,317,082,323) (267,895,670) (9,862,231)
Equalisation (note 24) 1,557,975 (1,266,282) 925
2,093,708,253 (222,185,399) 5,594,888
Dividends paid/accumulated - (47,467) (555)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL 2,093,708,253 (222,232,866) 5,594,333
NET ASSETS AT THE END OF THE PERIOD 11,259,155,735 677,277,918 67,292,131

*Please refer Note 1 for fund events.
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets
For the period ended December 31, 2023

Franklin Franklin Franklin Franklin
Franklin Natural NextStep NextStep NextStep Franklin
Franklin Mutual Mutual Global Franklin Mutual Resources Balanced Conservative Dynamic NextStep
European Fund Discovery Fund U.S. Value Fund Fund Growth Fund Fund Growth Fund” Growth Fund
(EUR) (USD) (USD) (USD) (USD) (USD) (USD) (USD)
540,576,510 514,327,080 277,306,239 319,888,129 21,918,499 38,735,641 2,558,451 21,175,124
540,576,510 514,327,080 277,306,239 319,888,129 21,918,499 38,735,641 2,558,451 21,175,124
4,779,929 4,380,697 1,937,493 3,507,594 126,900 322,228 9,252 90,778
178,935 656,366 817,164 130,492 10,296 18,327 1,296 12,775
157,699 13,944 6,780 10,313 1,111 2,301 1,164 723
10,982 109 43,550 - - - - -
5,127,545 5,051,116 2,804,987 3,648,399 138,307 342,856 11,712 104,276
3,731,561 3,599,661 1,969,902 2,591,521 120,294 232,300 13,428 171,130
627,512 622,830 319,886 367,241 21,338 44,216 2,379 25,683
1,056 1,025 523 650 41 73 - 41
115,762 106,058 60,586 75,145 2,985 5,586 179 4,039
28,804 18,166 5,933 9,127 5,481 5,828 5,954 5,008
6,385 6,342 6,177 5,625 5,673 5,139 11,515 5,170
20,817 20,624 10,410 12,827 1,013 1,676 656 1,406
77,774 77,380 40,698 48,678 3,822 5,848 12,896 3,669
4,609,671 4,452,086 2,414,115 3,110,814 160,647 300,666 47,007 216,146
(10,007) (65) (1,388) - (8,591) (25,189) (30,295) (20,283)
4,599,664 4,452,021 2,412,727 3,110,814 152,056 275,477 16,712 195,863
527,881 599,095 392,260 537,585 (13,749) 67,379 (5,000) (91,587)
(4,311,515) 20,047,948 11,284,566 7,393,074 (162,677) (909,118) (40,322) 143,959
(242,897) 514,971 (31,348) 803,882 (1,634) 152,468 (8,454) 21,552
(75,174) 80,929 13,392 143,218 (6,372) 3,490 (3,713) 1,982
(4,101,705) 21,242,943 11,658,870 8,877,759 (184,432) (685,781) (57,489) 75,906
25,651,450 18,467,016 5,924,699 3,969,003 774,562 2,079,896 18,964 1,269,590
(190,426) (577,525) 28,292 165,558 32,772 40,139 4,709 18,973
(487) 5,340 (21) 1,788 - 2 7,727 -
21,358,832 39,137,774 17,611,840 13,014,108 622,902 1,434,256 (26,089) 1,364,469
16,200,706 65,680,896 6,916,509 68,225,903 47,587 1,431,088 16,769 2,349,305
(50,788,816) (83,947,145) (37,797,836) (110,634,123) (4,637,364) (9,440,267) (2,546,015) (2,791,407)
(66,776) (134,514) (24,284) (36,148) (806) (4,578) (1) (13)
(34,654,886) (18,400,763) (30,905,611) (42,444,368) (4,590,583) (8,013,757) (2,529,247) (442,115)
(197,146) (187,866) - (24,632) (30,441) (67,123) (3,115) (15,467)
(34,852,032) (18,588,629) (30,905,611) (42,469,000) (4,621,024) (8,080,880) (2,532,362) (457,582)
527,083,310 534,876,225 264,012,468 290,433,237 17,920,377 32,089,017 - 22,082,011
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Franklin NextStep

Franklin NextStep

Franklin Sealand
China A-Shares

Moderate Fund Stable Growth Fund’ Fund
(USD) (USD) (USD)
NET ASSETS AT THE BEGINNING OF THE PERIOD 66,231,320 5,014,271 57,754,961
Currency translation adjustment - - -
66,231,320 5,014,271 57,754,961
INCOME
Dividends (net of withholding taxes) (note 2(n)) 365,242 38,796 277,572
Interest income on debt securities (net of withholding taxes) (note 2(n)) 34,889 4,620 10,618
Bank interest (note 2(n)) 2,810 190 733
Securities lending (notes 2(0), 13) - - -
Net interest income on swaps (note 2(n)) - - -
Sundry income (note 2(n)) - — -
TOTAL INCOME 402,941 43,606 288,923
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 509,372 21,977 116,871
Administration and transfer agency fees 80,787 4,536 61,702
Directors fees 127 - 85
Subscription tax (note 18) 11,195 394 13,687
Custodian fees 6,974 6,355 3,496
Audit fees 5,192 11,325 4,394
Printing and publishing expenses 2,743 124 1,640
Bank charges - - -
Net interest expenses on swaps - - —
Other charges (note 21) 9,826 12,064 7,974
TOTAL EXPENSES 626,216 56,775 209,849
Expenses reimbursement (note 20) (47,117) (29,404) (60,975)
NET EXPENSES 579,099 27,371 148,874
NET INCOME/(EXPENSES) FROM INVESTMENTS (176,158) 16,235 140,049
Net realised profit/(loss) on sale of investments (59,780) (485,463) (1,652,708)
Net realised profit/(loss) on forward foreign exchange contracts 372,023 (3,157) (21)
Net realised profit/(loss) on financial future contracts - - -
Net realised profit/(loss) on cross currency swap contracts - - -
Net realised profit/(loss) on interest rate swap contracts - - -
Net realised profit/(loss) on total return swap contracts - - -
Net realised profit/(loss) on contract for differences - - -
Net realised profit/(loss) on credit default swap contracts - - -
Net realised profit/(loss) on option contracts - - -
Net realised profit/(loss) on mortgage dollar rolls - - -
Net realised profit/(loss) on foreign exchange transactions 6,244 (1,181) (518)
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 142,329 (473,566) (1,513,198)
Change in net unrealised appreciation/(depreciation) on:
Investments 3,620,905 415,263 (3,908,626)
Forward foreign exchange contracts 83,434 1,836 513
Financial future contracts - - -
Cross currency swap contracts - - -
Interest rate swap contracts - - -
Total return swap contracts - - -
Credit default swap contracts - - -
Option contracts - - -
Contract for differences - - -
Mortgage dollar rolls - - -
Foreign exchange transactions - 3,129 2,064
Capital gains tax - - -
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 3,846,668 (53,338) (5,419,247)
MOVEMENT OF CAPITAL
Issue of shares 6,715,928 7,142 4,236,229
Redemption of shares (13,199,069) (4,952,212) (1,632,855)
Equalisation (note 24) (372) (1,556) 3,345
(6,483,513) (4,946,626) 2,606,719
Dividends paid/accumulated (64,882) (14,307) (67,516)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL (6,548,395) (4,960,933) 2,539,203
NET ASSETS AT THE END OF THE PERIOD 63,529,593 - 54,874,917

*Please refer Note 1 for fund events.
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets
For the period ended December 31, 2023

Franklin U.S.
Franklin Franklin Dollar Short- Franklin U.S. Franklin U.S. Franklin U.S. Martin Currie Templeton All
Strategic Technology Term Money Government Low Duration Opportunities UK Equity China Equity
Income Fund Fund Market Fund Fund Fund Fund Income Fund’ Fund
(USD) (USD) (USD) (USD) (USD) (USD) (GBP) (USD)
451,978,146 9,434,970,262 480,563,573 739,462,759 293,979,801 6,419,577,901 23,830,305 2,224,437
451,978,146 9,434,970,262 480,563,573 739,462,759 293,979,801 6,419,577,901 23,830,305 2,224,437
148,445 12,550,517 - - - 10,040,211 571,149 16,928
11,151,318 5,043,943 16,425,653 14,463,324 6,136,401 1,036,960 13,328 -
655,619 265,790 59,331 36,572 39,879 175,222 - 1,319
- 92,128 - - - 150,444 - -
837,752 - - - 435,318 - - -
18,135 - — 15,562 20,040 - - -
12,811,269 17,952,378 16,484,984 14,515,458 6,631,638 11,402,837 584,477 18,247
2,996,308 65,258,764 1,760,940 3,318,701 1,003,606 43,047,948 63,320 10,669
534,304 10,574,725 392,875 855,643 277,080 7,106,215 26,593 2,336
879 17,457 1,053 1,385 559 11,900 41 -
113,442 2,096,637 33,590 171,079 46,320 1,399,560 6,141 516
7,544 187,705 9,255 12,311 6,068 111,784 764 154
6,219 8,705 4,661 5,886 5,067 8,935 3,993 3,641
17,220 341,596 20,642 27,106 11,077 233,661 1,006 118
68,964 1,293,838 79,272 103,613 46,142 885,717 3,997 687
3,744,880 79,779,427 2,302,288 4,495,724 1,395,919 52,805,720 105,855 18,121
(411,697) (1,351,510) (967,634) (116,283) (122,917) (879,587) (19,543) (4,784)
3,333,183 78,427,917 1,334,654 4,379,441 1,273,002 51,926,133 86,312 13,337
9,478,086 (60,475,539) 15,150,330 10,136,017 5,358,636 (40,523,296) 498,165 4,910
(4,949,647) (56,449,408) - (1,117,566) (3,441,006) 491,545,696 9,490 (211,663)
(1,074,768) (920,493) - (677,889) (453,946) (220,196) - -
(218,285 - - (1,493,931) (1,120,841 - - -
654,209 - - - 392,058 - - -
(1,993,818) - - - (785,073) - - -
827,997 - - - - - - -
(528,932) (1,220,171) 31,678 (957) (150,105) (929,828) (35) 77
2,194,842 (119,065,611) 15,182,008 6,845,674 (200,277) 449,872,376 507,620 (206,676)
15,548,483 1,153,111,154 (106,590) 9,369,708 7,291,323 208,490,825 776,195 (86,058)
969,989 7,569,061 - 1,878,029 1,522,141 12,622,877 - -
(595,310) - - 1,836,031 963,283 - - -
254,650 - - - - - - -
(232,074) - - - (139,080) - - -
1,935,344 - - - 637,034 - - -
326,708 - - - - - - -
(109,082) 51,295 - 23 1,827 (445) 70 6
(2,209) - — — - - - -
20,291,341 1,041,665,899 15,075,418 19,929,465 10,076,251 670,985,633 1,283,885 (292,728)
67,495,333 1,348,022,559 599,172,955 176,552,793 47,939,155 667,903,152 1,675,164 -
(61,766,494) (1,529,293,742) (379,825,766) (130,314,834) (71,520,835) (1,131,024,608) (1,334,631) -
(71,965) (108) 1,653,612 308,233 (185,143) (1,926) 3,861 -
5,656,874 (181,271,291) 221,000,801 46,546,192 (23,766,823) (463,123,382) 344,394 -
(6,613,396) - (3,494,088) (7,724,478) (1,682,719) (234,005) (580,346) -
(956,522) (181,271,291) 217,506,713 38,821,714 (25,449,542) (463,357,387) (235,952) -
471,312,965 10,295,364,870 713,145,704 798,213,938 278,606,510 6,627,206,147 24,878,238 1,931,709
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets
For the period ended December 31, 2023

Templeton Asia
Equity Total Return

Templeton Asian

Templeton Asian

Fund Bond Fund Growth Fund
(USD) (USD) (USD)
NET ASSETS AT THE BEGINNING OF THE PERIOD 7,689,791 124,003,568 1,974,758,426
Currency translation adjustment - - -
7,689,791 124,003,568 1,974,758,426
INCOME
Dividends (net of withholding taxes) (note 2(n)) 63,194 - 11,115,637
Interest income on debt securities (net of withholding taxes) (note 2(n)) 7,954 2,294,906 346,588
Bank interest (note 2(n)) 936 38,128 24,376
Securities lending (notes 2(0), 13) - - -
Net interest income on swaps (note 2(n)) - - -
Sundry income (note 2(n)) 969 — —
TOTAL INCOME 73,053 2,333,034 11,486,601
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 29,997 627,682 16,383,290
Administration and transfer agency fees 8,170 143,601 2,134,802
Directors fees 15 235 3,673
Subscription tax (note 18) 1,903 27,002 417,901
Custodian fees 950 16,190 153,581
Audit fees 3,643 6,606 8,181
Printing and publishing expenses 336 5,166 73,436
Bank charges - - -
Net interest expenses on swaps - - -
Other charges (note 21) 2,141 20,706 281,435
TOTAL EXPENSES 47,155 847,188 19,456,299
Expenses reimbursement (note 20) (7,782) (219) —
NET EXPENSES 39,373 846,969 19,456,299
NET INCOME/(EXPENSES) FROM INVESTMENTS 33,680 1,486,065 (7,969,698)
Net realised profit/(loss) on sale of investments (223,929) (3,412,146) (54,949,712)
Net realised profit/(loss) on forward foreign exchange contracts - (3,126,710) (81,708)
Net realised profit/(loss) on financial future contracts (29,743 - -
Net realised profit/(loss) on cross currency swap contracts - - -
Net realised profit/(loss) on interest rate swap contracts - - -
Net realised profit/(loss) on total return swap contracts - - -
Net realised profit/(loss) on contract for differences - - -
Net realised profit/(loss) on credit default swap contracts - - -
Net realised profit/(loss) on option contracts - - -
Net realised profit/(loss) on mortgage dollar rolls - - -
Net realised profit/(loss) on foreign exchange transactions (645) (72,079) (158,996)
NET REALISED PROFIT/(LOSS) FOR THE PERIOD (220,637) (5,124,870) (63,160,114)
Change in net unrealised appreciation/(depreciation) on:
Investments 115,222 3,998,775 29,535,676
Forward foreign exchange contracts - 3,546,188 438,651
Financial future contracts (5,124) - -
Cross currency swap contracts - - -
Interest rate swap contracts - —
Total return swap contracts - - -
Credit default swap contracts - - -
Option contracts - - -
Contract for differences - - -
Mortgage dollar rolls - - -
Foreign exchange transactions 598 16,770 281,840
Capital gains tax (23,504) 69,448 (7,809,052)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS (133,445) 2,506,311 (40,712,999)
MOVEMENT OF CAPITAL
Issue of shares - 2,366,329 69,629,337
Redemption of shares - (20,168,691) (201,213,509)
Equalisation (note 24) - (102,057) (6,125)
- (17,904,419) (131,590,297)
Dividends paid/accumulated - (674,238) (108,760)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL - (18,578,657) (131,699,057)
NET ASSETS AT THE END OF THE PERIOD 7,556,346 107,931,222 1,802,346,370

*Please refer Note 1 for fund events.
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Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Templeton

Templeton Templeton Emerging
Asian Smaller Templeton Templeton Emerging Markets Templeton
Companies Templeton China A-Shares Templeton Eastern Europe Markets Bond Dynamic Emerging
Fund BRIC Fund Fund China Fund Fund Fund Income Fund Markets Fund
(USD) (USD) (USD) (USD) (EUR) (USD) (USD) (USD)
745,518,257 369,916,516 19,187,462 392,400,894 90,425,882 2,030,363,864 113,092,497 691,768,275
745,518,257 369,916,516 19,187,462 392,400,894 90,425,882 2,030,363,864 113,092,497 691,768,275
11,772,556 6,381,568 151,062 3,079,125 1,867,572 - 989,280 11,357,728
976,349 412,209 32,273 290,237 30,059 81,510,444 1,954,625 902,554
2,774 1,699 503 221 24,576 164,215 3,681 6,950
11,425 13,874 - 15,085 162 - 212 6,858
12,763,104 6,809,350 183,838 3,384,668 1,922,369 81,674,659 2,947,798 12,274,090
5,845,401 3,873,092 1,779 3,470,297 965,891 14,003,629 823,709 4,822,384
944,395 462,121 648 448,231 145,326 2,171,553 134,367 817,135
1,522 710 39 732 178 3,905 214 1,360
150,394 91,521 961 70,376 24,338 459,765 24,318 129,918
113,240 42,087 1,685 39,371 59,512 552,494 17,774 82,892
5,658 5,635 4,595 5,921 8,925 7,820 5,860 6,311
30,256 13,894 795 14,137 4,736 76,870 4,405 26,502
123,630 63,739 3,769 59,5657 15,068 295,317 19,391 112,381
7,214,496 4,552,799 14,271 4,108,622 1,223,974 17,571,353 1,030,038 5,998,883
(40,267) - (451) (17,054) (5,604) (111,319) (25,544) (196,541)
7,174,229 4,552,799 13,820 4,091,568 1,218,370 17,460,034 1,004,494 5,802,342
5,588,875 2,256,551 170,018 (706,900) 703,999 64,214,625 1,943,304 6,471,748
(985,410) (16,000,726) (727,145) (37,030,188) 9,022,472 (102,252,677) (1,095,280) 945,071
(6,104) (31,358) - - - (1,430,112) 16,761 (572,235)
- - - - - (1,277,961) (31,689) -
(233,114) 266,911 (461) 13,531 (4,609) 2,170,778 25,307 30,852
4,364,247 (13,508,622) (557,588) (37,723,557) 9,721,862 (38,575,347) 858,403 6,875,436
55,104,368 16,587,818 (1,033,085) (18,558,750) 12,416,309 167,367,314 3,825,676 21,646,781
5,854 31,333 - - - (5,893,636) 7,817 646,515
- - - - - (1,219,513) (30,232) -
193,668 50,232 126 1,431 16,026 (661,875) (14,601) 52,536
(4,228,472) (531,127) — — - 171,954 (56,516) (889,699)
55,439,665 2,629,634 (1,590,547) (56,280,876) 22,154,197 121,188,897 4,590,547 28,331,569
209,556,429 21,379,731 22,096 34,578,561 14,685,479 106,133,070 5,540,360 98,048,665
(124,484,157) (29,893,457) (29,745) (52,197,065) (12,395,309) (193,233,581) (11,468,174) (66,461,108)
610,203 (48,755) 58 (14,213) 18,677 (246,344) (57,407) 91,296
85,682,475 (8,562,481) (7,591) (17,632,717) 2,308,847 (87,346,855) (5,985,221) 31,678,853
(996,280) - — — (6,132,005) (70,031,573) (1,776,948) (3,620,202)
84,686,195 (8,562,481) (7,591) (17,632,717) (3,823,158) (157,378,428) (7,762,169) 28,058,651
885,644,117 363,983,669 17,589,324 318,487,301 108,756,921 1,994,174,333 109,920,875 748,158,495
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Templeton Emerging
Markets Local
Currency Bond Fund

Templeton Emerging
Markets Smaller
Companies Fund

Templeton
Emerging Markets
Sustainability Fund

(USD) (USD) (USD)
NET ASSETS AT THE BEGINNING OF THE PERIOD 9,389,430 412,637,275 32,757,180
Currency translation adjustment - - -
9,389,430 412,637,275 32,757,180
INCOME
Dividends (net of withholding taxes) (note 2(n)) - 6,323,517 272,663
Interest income on debt securities (net of withholding taxes) (note 2(n)) 314,050 339,725 32,206
Bank interest (note 2(n)) 142 11,760 988
Securities lending (notes 2(0), 13) - 6,436 -
Net interest income on swaps (note 2(n)) - - -
Sundry income (note 2(n)) - — -
TOTAL INCOME 314,192 6,681,438 305,857
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 47,188 2,847,397 143,179
Administration and transfer agency fees 9,356 434,210 39,048
Directors fees 17 788 63
Subscription tax (note 18) 1,605 63,768 2,669
Custodian fees 1,684 69,183 4,994
Audit fees 6,340 5,623 5,776
Printing and publishing expenses 863 16,092 1,311
Bank charges - - -
Net interest expenses on swaps - - —
Other charges (note 21) 4,307 70,893 8,424
TOTAL EXPENSES 71,360 3,507,954 205,464
Expenses reimbursement (note 20) (13,437) (95) (35,960)
NET EXPENSES 57,923 3,507,859 169,504
NET INCOME/(EXPENSES) FROM INVESTMENTS 256,269 3,173,579 136,353
Net realised profit/(loss) on sale of investments (131,192) 155,034 (2,589,317)
Net realised profit/(loss) on forward foreign exchange contracts 118,900 (604) (1,390)
Net realised profit/(loss) on financial future contracts - - -
Net realised profit/(loss) on cross currency swap contracts - - -
Net realised profit/(loss) on interest rate swap contracts - - -
Net realised profit/(loss) on total return swap contracts - - -
Net realised profit/(loss) on contract for differences - - -
Net realised profit/(loss) on credit default swap contracts - - -
Net realised profit/(loss) on option contracts - - -
Net realised profit/(loss) on mortgage dollar rolls - - -
Net realised profit/(loss) on foreign exchange transactions 6,829 (108,797) (8,249)
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 250,806 3,219,212 (2,462,603)
Change in net unrealised appreciation/(depreciation) on:
Investments 235,694 20,586,982 1,394,041
Forward foreign exchange contracts (38,358) 787 5,254
Financial future contracts - - -
Cross currency swap contracts - - -
Interest rate swap contracts - - -
Total return swap contracts - - -
Credit default swap contracts - - -
Option contracts - - -
Contract for differences - - -
Mortgage dollar rolls - - -
Foreign exchange transactions (137) 72,759 2,395
Capital gains tax 511 (1,681,999) (41,771)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 448,516 22,197,741 (1,102,684)
MOVEMENT OF CAPITAL
Issue of shares 31,422 30,070,935 3,847,224
Redemption of shares (973,101) (45,170,994) (10,801,212)
Equalisation (note 24) (3,158) (127,584) (30,746)
(944,837) (15,227,643) (6,984,734)
Dividends paid/accumulated (103,979) (726,410) (2,947)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL (1,048,816) (15,954,053) (6,987,681)
NET ASSETS AT THE END OF THE PERIOD 8,789,130 418,880,963 24,666,815

*Please refer Note 1 for fund events.
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Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

FRANKLIN TEMPLETON INVESTMENT FUNDS

Templeton Templeton
Templeton European European Templeton Templeton Templeton Templeton
Templeton European Opportunities Small-Mid Cap Frontier Global Global Bond Global Bond
Euroland Fund Dividend Fund Fund Fund Markets Fund Balanced Fund (Euro) Fund Fund
(EUR) (EUR) (EUR) (EUR) (USD) (USD) (EUR) (USD)
163,554,070 28,435,527 116,809,857 80,992,904 236,989,884 491,043,122 46,173,602 3,493,575,517
163,554,070 28,435,527 116,809,857 80,992,904 236,989,884 491,043,122 46,173,602 3,493,575,517
618,802 125,470 1,201,428 614,852 3,763,296 3,499,887 - -
91,240 16,102 81,859 68,542 17,842 3,976,121 1,222,889 79,706,421
10,415 962 147 1,198 - 236,145 40,164 695,339
3,284 1,193 44,999 30,933 7,678 1,114 - -
- - - — - - 8,603 1,262,123
723,741 143,727 1,328,433 715,525 3,788,816 7,713,267 1,271,656 81,663,883
1,174,503 213,212 893,766 589,734 2,303,757 3,149,872 265,579 17,527,992
190,354 35,212 131,110 101,627 311,928 623,887 56,540 3,711,529
299 59 225 163 459 932 87 6,852
36,379 5,670 26,698 18,986 53,840 124,528 11,745 773,850
7,043 646 4,680 5,131 137,090 40,223 8,677 472,481
5,095 5,078 4,314 5,070 5,250 5,233 4,011 9,699
6,101 1,296 4,696 3,485 9,512 18,227 1,861 131,783
- - - - 9,631 - - -
- - - - - - 32,141 4,866,491
24,137 6,059 18,326 13,747 37,102 70,994 9,285 525,681
1,443,911 267,232 1,083,815 737,943 2,868,569 4,033,896 389,926 28,026,358
(6,886) (5,611) (681) (64) (2) (13,789) (1,373) (179)
1,437,025 261,621 1,083,134 737,879 2,868,567 4,020,107 388,553 28,026,179
(713,284) (117,894) 245,299 (22,354) 920,249 3,693,160 883,103 53,637,704
1,156,150 1,611,402 (3,622,352) 995,906 2,687,965 (4,632,603) (740,688) (64,894,462)
523 93,469 5,679 2,839 (318,154) (92,662) (855,959) (29,830,128)
- - - - - - - (654,089)
- - - - - - - (1,804,963)
235 6,555 (10,034) (288) (21,352) 13,553 (33,733) (5,966,685)
443,624 1,593,532 (3,381,408) 976,103 3,268,708 (1,018,552) (747,277) (49,512,623)
1,814,576 (256,608) 4,385,839 470,097 11,742,373 27,638,674 1,487,147 101,895,641
(3,068) (9,725) 4,643 (2,793) 322,327 285,644 670,961 45,603,292
- - - - - - 21,427 6,229,113
_ _ _ — - - - (1,722,411)
(54) 17) (1,052) (1,430) (205,460) (20,821) (29,211) 314,045
- - - - 79,431 43,708 3,012 833,557
2,255,078 1,327,182 1,008,022 1,441,977 15,207,379 26,928,653 1,406,059 103,640,614
6,802,998 2,295,125 1,937,357 8,676,577 12,729,675 28,909,023 6,194,314 118,868,167
(21,652,081) (4,732,243) (9,550,624) (9,375,292) (25,081,223) (33,807,451) (6,095,192) (359,322,779)
529 (305) (8,881) (6,068) (30,708) (958) 120 (1,360,938)
(14,848,554) (2,437,423) (7,622,148) (704,783) (12,382,256) (4,899,386) 99,242 (241,815,550)
(161,407) (177,996) (2,953) (41) (85,313) (2,559,840) (365,153) (47,980,611)
(15,009,961) (2,615,419) (7,625,101) (704,824) (12,467,569) (7,459,226) (265,911) (289,796,161)
150,799,187 27,147,290 110,192,778 81,730,057 239,729,694 510,512,549 47,313,750 3,307,419,970
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets
For the period ended December 31, 2023

Templeton Global
Climate Change

Templeton Global

Templeton Global

Fund Equity Income Fund Fund
(EUR) (USD) (USD)
NET ASSETS AT THE BEGINNING OF THE PERIOD 1,362,948,539 60,858,969 600,802,071
Currency translation adjustment - - -
1,362,948,539 60,858,969 600,802,071
INCOME
Dividends (net of withholding taxes) (note 2(n)) 8,212,914 515,330 2,877,199
Interest income on debt securities (net of withholding taxes) (note 2(n)) 1,833,273 77,666 514,490
Bank interest (note 2(n)) 53,727 1,100 3,253
Securities lending (notes 2(0), 13) - - 1,522
Net interest income on swaps (note 2(n)) - - -
Sundry income (note 2(n)) - — —
TOTAL INCOME 10,099,914 594,096 3,396,464
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 8,423,336 447,046 4,389,068
Administration and transfer agency fees 1,545,601 77,185 688,986
Directors fees 2,536 116 1,124
Subscription tax (note 18) 286,877 15,239 148,346
Custodian fees 62,880 1,882 21,149
Audit fees 5,390 4,201 4,974
Printing and publishing expenses 49,893 2,390 21,939
Bank charges - - -
Net interest expenses on swaps - - -
Other charges (note 21) 192,018 10,995 85,515
TOTAL EXPENSES 10,568,531 559,054 5,361,101
Expenses reimbursement (note 20) (302,878) (62,182) (3,620)
NET EXPENSES 10,265,653 496,872 5,357,481
NET INCOME/(EXPENSES) FROM INVESTMENTS (165,739) 97,224 (1,961,017)
Net realised profit/(loss) on sale of investments 29,705,292 248,549 (16,498,624)
Net realised profit/(loss) on forward foreign exchange contracts 696,685 (595) .
Net realised profit/(loss) on financial future contracts - - -
Net realised profit/(loss) on cross currency swap contracts - - -
Net realised profit/(loss) on interest rate swap contracts - - -
Net realised profit/(loss) on total return swap contracts - - -
Net realised profit/(loss) on contract for differences - - -
Net realised profit/(loss) on credit default swap contracts - - -
Net realised profit/(loss) on option contracts - - -
Net realised profit/(loss) on mortgage dollar rolls - - -
Net realised profit/(loss) on foreign exchange transactions (323,407) 40,410 63,353
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 29,912,831 385,588 (18,396,288)
Change in net unrealised appreciation/(depreciation) on:
Investments (2,039,646) 1,285,596 47,591,400
Forward foreign exchange contracts (625,889) 807 -
Financial future contracts - - -
Cross currency swap contracts - - -
Interest rate swap contracts - - —
Total return swap contracts - - -
Credit default swap contracts - - -
Option contracts - - -
Contract for differences - - -
Mortgage dollar rolls - - -
Foreign exchange transactions 64,021 594 5,502
Capital gains tax (3,083,244) — —
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 24,228,073 1,672,585 29,200,614
MOVEMENT OF CAPITAL
Issue of shares 208,077,238 4,536,890 13,062,127
Redemption of shares (179,337,445) (5,217,906) (38,909,138)
Equalisation (note 24) 26,923 (317) (4,200)
28,766,716 (681,333) (25,851,211)
Dividends paid/accumulated (3,130,947) (453,782) (46,539)
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL 25,635,769 (1,135,115) (25,897,750)
NET ASSETS AT THE END OF THE PERIOD 1,412,812,381 61,396,439 604,104,935

*Please refer Note 1 for fund events.
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Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Templeton Global

Templeton Global

Templeton Global
Smaller Companies

Templeton Global

FRANKLIN TEMPLETON INVESTMENT FUNDS

Templeton Global

Templeton Growth

High Yield Fund Income Fund Fund Total Return Fund Total Return Il Fund’ (Euro) Fund
(USD) (USD) (USD) (USD) (USD) (EUR)
80,705,779 197,904,467 98,779,704 2,458,073,822 8,741,443 6,927,993,611
80,705,779 197,904,467 98,779,704 2,458,073,822 8,741,443 6,927,993,611
35,832 1,100,802 590,547 - - 38,875,128
2,952,402 2,993,168 130,885 73,927,258 138,150 6,818,211
- 21,587 1,590 778,787 216 142,152

225 - 650 - - 99,076

- - - - 1,368 -

- 9,606 - 365,769 702 -
2,988,459 4,125,163 723,672 75,071,814 140,436 45,934,567
560,736 1,376,037 734,144 12,523,788 25,083 52,048,283
94,494 227,082 118,405 2,654,216 5,236 8,073,275

154 377 187 4,699 - 13,387

20,072 46,787 25,061 537,869 1,089 1,759,044
5,362 21,960 3,471 457,673 1,204 249,009
4,938 5,425 3,673 9,548 10,448 6,936
3,192 7,539 3,799 92,738 89 258,182
2,661 - - - - -

- 36,134 - 1,375,718 - -

13,537 31,622 15,934 347,028 14,509 980,795
705,146 1,752,963 904,674 18,003,277 57,658 63,388,911
(46) (2,968) - (11,461) (23,380) -
705,100 1,749,995 904,674 17,991,816 34,278 63,388,911
2,283,359 2,375,168 (181,002) 57,079,998 106,158 (17,454,344)
(863,753) 338,328 1,492,556 (25,440,845) (740,095) (43,752,204)
937,345 (1,504,392) - (40,081,919) (135,696) (1,113)

- - - - (42,494) -

(25,535) (49,845 - (1,415,252) - -
13,584 (76,917) (12,913) (1,273,977) 6,389 779,259
2,345,000 1,082,342 1,298,641 (11,131,995) (805,738) (60,428,402)
3,330,280 6,430,425 4,551,353 65,824,226 336,452 457,373,262
(522,426) 1,695,667 - 51,578,039 30,527 -
- 23,682 - 901,688 10,953 —

(24,367) (47,565) - (1,350,517) - -
(7,742) (20,929) 20,764 (722,900) (9,168) (21,982)
5,512 (8,270) (14,481) 178,203 2,938 (3,243,882)
5,126,257 9,155,352 5,856,277 105,276,744 (434,036) 393,678,996
12,007,371 3,681,365 5,149,915 72,376,271 - 50,266,225
(12,939,282) (15,858,619) (6,246,598) (275,804,096) (8,307,407) (173,907,518)
(661) (60,308) (582) (1,706,358) - (695)
(932,572) (12,237,562) (1,097,265) (205,134,183) (8,307,407) (123,641,988)
(2,124,846) (956,622) - (42,767,900) - (1,341)
(3,057,418) (13,194,184) (1,097,265) (247,902,083) (8,307,407) (123,643,329)
82,774,618 193,865,635 103,538,716 2,315,448,483 - 7,198,029,278
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statement of Operations and Changes in Net Assets

For the period ended December 31, 2023

Templeton Latin America Fund

(USD)
NET ASSETS AT THE BEGINNING OF THE PERIOD 763,929,924
Currency translation adjustment -
763,929,924
INCOME
Dividends (net of withholding taxes) (note 2(n)) 17,494,200
Interest income on debt securities (net of withholding taxes) (note 2(n)) 492,252
Bank interest (note 2(n)) 7,670
Securities lending (notes 2(0), 13) -
Net interest income on swaps (note 2(n)) -
Sundry income (note 2(n)) -
TOTAL INCOME 17,994,122
EXPENSES
Investment management fees, maintenance and service charges (notes 14,17 and 19) 6,504,597
Administration and transfer agency fees 875,576
Directors fees 1,355
Subscription tax (note 18) 169,040
Custodian fees 107,679
Audit fees 5,202
Printing and publishing expenses 26,927
Bank charges -
Net interest expenses on swaps -
Other charges (note 21) 103,154
TOTAL EXPENSES 7,793,530
Expenses reimbursement (note 20) (13,539)
NET EXPENSES 7,779,991
NET INCOME/(EXPENSES) FROM INVESTMENTS 10,214,131
Net realised profit/(loss) on sale of investments 8,411,956
Net realised profit/(loss) on forward foreign exchange contracts (660,212)
Net realised profit/(loss) on financial future contracts -
Net realised profit/(loss) on cross currency swap contracts -
Net realised profit/(loss) on interest rate swap contracts -
Net realised profit/(loss) on total return swap contracts -
Net realised profit/(loss) on contract for differences -
Net realised profit/(loss) on credit default swap contracts -
Net realised profit/(loss) on option contracts -
Net realised profit/(loss) on mortgage dollar rolls -
Net realised profit/(loss) on foreign exchange transactions 181,998
NET REALISED PROFIT/(LOSS) FOR THE PERIOD 18,147,873
Change in net unrealised appreciation/(depreciation) on:
Investments 44,815,126
Forward foreign exchange contracts 373,836
Financial future contracts -
Cross currency swap contracts -
Interest rate swap contracts -
Total return swap contracts -
Credit default swap contracts -
Option contracts -
Contract for differences -
Mortgage dollar rolls -
Foreign exchange transactions (173,636)
Capital gains tax -
NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF OPERATIONS 63,163,199
MOVEMENT OF CAPITAL
Issue of shares 91,036,254
Redemption of shares (131,610,959)
Equalisation (note 24) (600,093)

Dividends paid/accumulated

(41,174,798)
(30,470,117)

NET INCREASE/(DECREASE) IN NET ASSETS AS A RESULT OF MOVEMENT IN
CAPITAL
NET ASSETS AT THE END OF THE PERIOD

(71,644,915)
755,448,208

*Please refer Note 1 for fund events.
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Statistical Information

FRANKLIN TEMPLETON INVESTMENT FUNDS

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin Biotechnology Discovery Fund - USD
A (acc) CHF-H1 (hedged) 1.82% 118,457.109 15.43 13.72 12.90
A (acc) EUR-H1 (hedged) 1.82% 1,064,814.716 11.26 9.90 9.20
A (acc) HKD 1.82% 2,126,322.127 24.89 21.72 19.61
A (acc) SGD 1.82% 2,631,205.829 36.76 32.76 30.35
A (acc) USD 1.82%  36,750,330.912 38.24 33.26 29.99
C (acc) USD 2.40% 266,387.781 43.77 38.17 34.63
F (acc) USD 2.81% 2,301,503.585 12.14 10.61 9.66
| (acc) EUR-H1 (hedged) 0.97% 426,124.652 23.12 20.25 18.66
| (acc) USD 0.97% 1,763,620.579 60.59 52.47 46.91
N (acc) PLN-H1 (hedged) 2.57% 953,116.333 9.15 7.97 7.08
N (acc) USD 2.57% 3,542,191.737 31.75 27.72 25.18
W (acc) USD 1.02% 1,362,100.020 18.94 16.40 14.67
Z (acc) GBP 1.32% 83,511.106 40.45 35.22 32.98
Z (acc) USD 1.32% 92,638.858 14.25 12.36 11.09
Franklin Disruptive Commerce Fund - USD
A (acc) EUR-H1 (hedged) 1.80% 5,275.061 8.00 7.40 6.23
A (acc) SGD-H1 (hedged) 1.80% 6,777.500 5.33 4,93 4.05
A (acc) USD 1.80% 119,319.369 5.57 5.10 4.09
A (Ydis) EUR 1.80% 4,858.429 5.86 5.42 4.52
C (acc) USD 2.38% 5,000.000 5.50 5.05 4.07
| (acc) EUR 0.85% 368,468.456 5.98 5.51 4.56
| (acc) USD 0.85% 125,000.000 5.69 5.18 4.1
N (acc) EUR 2.55% 24,308.378 5.75 5.35 4.50
N (acc) USD 2.55% 13,568.085 5.48 5.03 4.06
W (acc) USD 0.90% 125,000.000 5.69 5.18 4.1
Franklin Diversified Balanced Fund - EUR
A (acc) CZK-H1 (hedged) 1.57% 1,903,951.239 127.89 120.16 111.66
A (acc) EUR 1.58% 4,575,649.533 15.11 14.40 14.06
A (acc) SGD-H1 (hedged) 1.56% 3,611.409 12.54 11.95 11.46
A (Qdis) EUR 1.58% 88,079.799 8.56 8.26 8.25
A (Ydis) EUR 1.57% 2,650,628.622 12.10 11.83 11.78
G (acc) EUR 2.28% 21,496.056 10.52 10.06 9.89
| (acc) EUR 0.83% 4,374,359.919 16.75 15.91 15.41
| (acc) USD-H1 (hedged) 0.81% 2,596.780 13.86 13.04 12.27
| (Qdis) EUR 0.70% 180.695 9.12 8.77 8.69
I (Ydis) EUR 0.71% 117.826 14.38 14.00 13.83
N (acc) EUR 2.37% 503,886.575 13.35 12.77 12.57
N (Ydis) EUR 2.37% 130,108.424 8.13 7.98 8.01
W (Ydis) EUR 0.87% 1,494.985 9.51 9.26 9.16
Franklin Diversified Conservative Fund - EUR
A (acc) CZK-H1 (hedged) 1.45% 1,156,336.860 101.88 95.60 93.27
A (acc) EUR 1.45% 1,883,667.876 12.31 11.72 12.02
A (acc) SGD-H1 (hedged) 1.42% 3,773.389 10.03 9.56 9.62
A (Qdis) EUR 1.45% 98,013.461 7.43 717 7.52
A (Qdis) USD-H1 (hedged) 1.43% 4,128.466 9.01 8.62 8.78
A (Ydis) EUR 1.45% 2,244,850.253 10.28 10.04 10.56
| (acc) EUR 0.71% 2,052,465.551 13.48 12.79 13.03
| (acc) USD-H1 (hedged) 0.71% 17,000.000 11.02 10.38 10.27
| (Qdis) EUR 0.71% 208.526 7.87 7.57 7.88
I (Ydis) EUR 0.71% 95.096 11.35 11.05 11.48
N (acc) EUR 2.34% 834,652.545 10.68 10.21 10.57
N (acc) USD-H1 (hedged) 2.32% 3,556.407 9.83 9.33 9.38
N (Ydis) EUR 2.34% 376,941.760 6.97 6.84 7.26
W (Ydis) EUR 0.75% 1,097.078 8.19 7.97 8.32
Franklin Diversified Dynamic Fund - EUR
A (acc) CZK-H1 (hedged) 1.72% 616,442.358 141.97 132.70 120.95
A (acc) EUR 1.72% 6,212,072.588 16.51 15.66 14.99
A (acc) NOK-H1 (hedged) 1.71% 44,326.994 12.61 11.95 11.39
A (acc) SEK-H1 (hedged) 1.72% 39,436.168 11.74 11.15 10.68
A (acc) SGD-H1 (hedged) 1.72% 4,556.367 13.77 13.06 12.29
A (Ydis) EUR 1.72% 594,579.346 13.30 12.87 12.57
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statistical Information

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin Diversified Dynamic Fund - EUR (continued)
| (acc) EUR 0.88% 1,847,714.462 18.58 17.55 16.66
| (acc) USD-H1 (hedged) 0.87% 2,618.520 15.36 14.39 13.28
I (Ydis) EUR 0.89% 71.502 18.24 17.58 16.70
N (acc) EUR 2.47% 236,531.672 14.44 13.75 13.26
W (Ydis) EUR 0.94% 1,212.582 10.04 9.68 9.38
Franklin Emerging Market Corporate Debt Fund - USD
A (acc) USD 1.44% 500.000 10.80 10.14 9.46
| (acc) EUR-H1 (hedged) 0.80% 28,100.118 13.66 12.90 12.34
| (acc) GBP-H1 (hedged) 0.80% 11,694.822 11.15 10.45 9.83
| (acc) USD 0.80% 475,701.744 16.25 15.21 14.08
I (Ydis) EUR-H1 (hedged) 0.80% 9,009.009 8.85 8.92 9.13
W (acc) USD 0.85% 148,819.746 11.46 10.73 9.93
Y (acc) USD 0.10% 178,031.856 11.64 10.86 9.98
Y (Mdis) EUR 0.10% 859,634.953 9.25 9.06 9.33
Franklin Emerging Market Sovereign Debt Hard Currency Fund - USD
EB (acc) USD 0.30% 100.000 11.01 10.27 -
| (acc) USD 0.60% 1,800,000.000 9.15 8.55 7.86
Y (acc) USD 0.10% 186,964.484 11.06 10.30 -
Franklin Emerging Markets Debt Opportunities Hard Currency Fund - USD
| (acc) USD 0.80% 3,5627,857.272 10.70 10.00 9.08
I (Ydis) EUR-H1 (hedged) 0.80% 20,677,796.407 7.40 7.42 7.50
I (Ydis) USD 0.80% 280.259 8.45 8.41 8.13
W (acc) GBP-H1 (hedged) 0.85% 148.445 8.94 8.37 7.77
W (acc) USD 0.82% 147.218 9.99 9.34 8.48
W (Ydis) EUR-H1 (hedged) 0.85% 4,821.794 7.37 7.39 7.47
Y (acc) USD 0.06% 1,294,501.392 10.71 9.97 8.99
Franklin Euro Government Bond Fund - EUR
A (Ydis) EUR 0.80% 2,136,687.037 10.07 9.75 10.19
I (acc) EUR 0.50% 2,866,919.907 15.09 14.45 15.03
| (Qdis) EUR 0.50% 69,117.000 10.03 9.68 10.14
N (acc) EUR 1.35% 1,517,394.012 12.48 12.00 12.59
Y (Mdis) EUR 0.07% 401,174.103 8.73 8.42 8.80
Franklin Euro High Yield Fund - EUR
A (acc) EUR 1.34% 1,625,141.873 20.42 19.17 17.55
A (Mdis) EUR 1.34%  23,589,303.097 5.15 4.98 4.79
A (Mdis) USD 1.34% 1,386,427.251 7.20 6.87 6.35
A (Mdis) USD-H1 (hedged) 1.34% 325,670.300 9.51 9.10 8.49
A (Ydis) EUR 1.34% 4,149,183.132 5.24 5.29 4.96
| (acc) EUR 0.79% 3,018,679.025 23.32 21.82 19.85
I (Ydis) EUR 0.77% 26,000.000 8.38 8.43 7.86
N (acc) EUR 1.94% 2,607,366.089 17.75 16.71 15.39
W (acc) EUR 0.81% 203,667.949 13.32 12.47 11.35
Franklin Euro Short Duration Bond Fund - EUR
A (acc) EUR 0.60% 15,781,441.864 10.29 9.95 9.99
A (Ydis) EUR 0.60% 309,952.910 9.68 9.53 9.66
EB (acc) EUR 0.15% 68,591,686.687 10.16 9.79 9.79
EB (Qdis) EUR 0.15% 94.661 10.23 10.00 -
| (acc) EUR 0.30% 9,469,634.312 10.63 10.26 10.27
N (acc) EUR 1.15% 1,240,261.374 9.76 9.45 9.55
S (acc) EUR 0.20% 7,406,914.147 10.24 9.88 9.87
W (acc) EUR 0.35% 4,621,165.739 10.52 10.16 10.17
Y (Mdis) EUR 0.05% 141,686.135 9.93 9.71 9.87
Franklin European Corporate Bond Fund - EUR
A (acc) EUR 0.95% 885,062.015 12.73 12.02 12.15
A (Ydis) EUR 0.95% 402,983.116 9.88 9.54 9.78
| (acc) EUR 0.55% 719,543.067 13.55 12.78 12.86
I (Ydis) EUR 0.55% 158.294 10.21 9.83 10.04
N (acc) EUR 1.65% 561,192.525 11.43 10.84 11.03
N (Ydis) EUR 1.65% 298,204.421 9.26 8.97 9.26
W (acc) EUR 0.60% 190,852.859 10.85 10.23 10.30
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Statistical Information

FRANKLIN TEMPLETON INVESTMENT FUNDS

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin European Corporate Bond Fund - EUR (continued)
Y (Mdis) EUR 0.05% 593,177.988 9.59 9.16 9.36
Franklin European Social Leaders Bond Fund - EUR
A (acc) EUR 0.75% 50,000.000 10.38 9.91 -
A (Mdis) EUR 0.75% 50,000.000 10.11 9.77 -
I (acc) EUR 0.45% 555,675.183 10.42 9.93 -
| (Mdis) EUR 0.45% 400,000.000 10.11 9.77 -
W (acc) EUR 0.50% 50,000.000 10.41 9.93 -
W (Mdis) EUR 0.50% 50,000.000 10.11 9.77 -
Franklin European Total Return Fund - EUR
A (acc) EUR 0.95% 7,978,943.530 15.22 14.36 14.53
A (acc) NOK-H1 (hedged) 0.95% 40,375.285 12.71 11.98 12.05
A (acc) SEK-H1 (hedged) 0.95% 38,169.509 11.46 10.82 10.95
A (Mdis) EUR 0.95% 3,605,860.546 9.27 8.87 9.13
A (Mdis) USD 0.95% 96,545.536 10.25 9.69 9.59
I (acc) EUR 0.55%  26,596,077.994 15.30 14.40 14.52
N (acc) EUR 1.65% 4,264,523.245 13.19 12.49 12.73
N (acc) PLN-H1 (hedged) 1.65% 1,802,267.449 11.59 10.82 10.42
N (Mdis) EUR 1.65% 1,937,837.143 9.89 9.49 9.84
S (acc) EUR 0.15%  42,928,350.008 9.50 8.92 8.96
S (Ydis) EUR 0.15%  65,512,346.272 9.06 8.67 8.82
W (acc) EUR 0.60% 4,036,562.982 11.49 10.82 10.92
W (Ydis) EUR 0.60% 113,609.947 8.81 8.46 8.64
X (Qdis) EUR 0.15% 104.913 9.17 8.72 8.78
Y (Mdis) EUR 0.05% 504,971.498 9.27 8.83 9.01
Franklin Flexible Alpha Bond Fund - USD
A (acc) EUR 1.39% 269,412.743 11.52 11.22 11.20
A (acc) USD 1.39% 70,753.086 11.28 10.85 10.40
A (Qdis) EUR-H1 (hedged) 1.39% 19,119.639 8.47 8.38 8.46
I (acc) EUR 0.50% 52,918.880 12.24 11.87 11.74
| (acc) GBP-H1 (hedged) 0.50% 2,493.406 11.04 10.59 10.19
| (acc) NOK-H1 (hedged) 0.50% 30,308.816 10.81 10.42 10.09
| (acc) SEK-H1 (hedged) 0.50% 36,219.750 10.32 9.97 9.71
| (acc) USD 0.50% 100.467 11.95 11.45 10.88
I (Ydis) GBP-H1 (hedged) 0.50% 3,5622.859 9.28 9.23 9.1
| (Ydis) USD 0.50% 131.790 10.09 10.05 9.78
N (acc) EUR 1.99% 264,563.595 10.98 10.72 10.76
N (acc) EUR-H1 (hedged) 1.99% 38,044.869 9.1 8.87 8.79
N (Qdis) EUR-H1 (hedged) 1.99% 15,231.830 8.50 8.42 8.50
N (Qdis) USD 1.99% 38,528.926 10.05 9.86 9.68
W (acc) USD 0.55% 114,434.058 11.60 11.11 10.56
Y (acc) SGD-H1 (hedged) 0.06% 3,604,512.988 11.22 10.82 10.33
Franklin Genomic Advancements Fund - USD
A (acc) EUR-H1 (hedged) 1.80% 4,615.603 717 7.23 8.1
A (acc) SGD-H1 (hedged) 1.80% 6,965.488 5.72 5.76 6.32
A (acc) USD 1.80% 114,885.188 5.91 5.89 6.34
A (Ydis) EUR 1.80% 7,764.813 6.23 6.27 7.03
C (acc) USD 2.38% 5,000.000 5.83 5.83 6.31
| (acc) EUR 0.85% 108,309.506 6.34 6.36 7.06
| (acc) USD 0.85% 125,000.000 6.03 5.98 6.38
N (acc) EUR 2.55% 23,436.604 6.11 6.18 6.98
N (acc) USD 2.55% 6,966.447 5.81 5.81 6.30
W (acc) USD 0.90% 125,000.000 6.03 5.98 6.38
Franklin Global Aggregate Bond Fund - USD
A (acc) EUR 1.15% 166,743.186 12.91 12.65 13.13
A (acc) EUR-H1 (hedged) 1.15% 141,098.889 8.38 8.20 8.45
A (acc) USD 1.15% 70,781.107 10.20 9.87 9.84
A (Mdis) EUR 1.15% 73,378.837 10.88 10.79 11.37
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Statistical Information

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin Global Aggregate Bond Fund - USD (continued)
A (Mdis) USD 1.15% 64,930.483 8.65 8.48 8.57
EB (acc) USD 0.30% 100.000 10.42 10.05 -
| (acc) EUR 0.51% 143,971.128 14.15 13.82 14.24
| (acc) EUR-H1 (hedged) 0.51% 7,874.089 8.91 8.69 8.89
| (acc) USD 0.51% 138,358.847 11.18 10.80 10.68
N (acc) EUR 1.85% 179,635.681 11.79 11.59 12.12
N (acc) EUR-H1 (hedged) 1.85% 20,690.729 7.67 7.53 7.82
N (acc) USD 1.85% 18,301.817 9.34 9.08 9.1
W (acc) EUR 0.55% 48,250.000 12.34 12.05 12.43
W (acc) GBP-H1 (hedged) 0.55% 148.445 8.93 8.64 8.71
W (acc) USD 0.55% 500.000 9.32 9.00 8.91
Y (Mdis) USD 0.09% 226,475.828 9.08 8.89 8.99
Z (Mdis) USD 0.90% 500.000 8.52 8.35 8.44
Franklin Global Convertible Securities Fund - USD
A (acc) CHF-H1 (hedged) 1.57% 423,332.474 16.64 16.33 15.71
A (acc) EUR 1.57% 3,471,574.914 25.96 25.20 24.15
A (acc) EUR-H1 (hedged) 1.57% 2,300,562.334 17.57 17.03 16.21
A (acc) HKD 1.56% 1,110.359 21.50 20.70 19.07
A (acc) USD 1.57% 3,847,262.815 21.31 20.45 18.82
A (Ydis) EUR 1.57% 1,119,177.150 25.21 24 .47 23.46
A (Ydis) EUR-H1 (hedged) 1.57% 598,108.591 17.10 16.57 15.78
C (acc) USD 2.15% 834,768.157 13.78 13.26 12.27
G (acc) EUR 217% 92.339 13.14 12.80 12.34
| (acc) CHF-H1 (hedged) 0.86% 1,694,402.732 9.60 9.38 8.95
| (acc) EUR 0.86% 2,717,735.908 28.28 27.36 26.04
| (acc) EUR-H1 (hedged) 0.86% 4,267,050.231 16.02 15.48 14.63
I (acc) USD 0.86% 9,125,069.287 23.19 22.18 20.27
N (acc) EUR 2.32% 2,752,909.573 23.76 23.16 22.36
N (acc) USD 2.32% 970,524.439 19.49 18.77 17.41
W (acc) CHF-H1 (hedged) 0.92% 1,436,296.598 13.96 13.65 13.05
W (acc) EUR-H1 (hedged) 0.92% 241,909.051 14.51 14.02 13.26
W (acc) USD 0.92% 1,818,489.404 16.96 16.22 14.83
Franklin Global Corporate Investment Grade Bond Fund - USD
S (Ydis) USD 0.60% 800,000.000 9.13 8.99 9.08
Franklin Global Fundamental Strategies Fund - USD
A (acc) EUR 1.83% 27,581,369.333 13.06 12.48 11.62
A (acc) EUR-H1 (hedged) 1.83% 6,304,312.843 8.11 7.74 7.22
A (acc) USD 1.83% 4,480,283.594 14.40 13.61 12.17
A (Ydis) EUR 1.83%  43,448,071.987 10.89 10.47 9.78
| (acc) EUR 0.85% 112,975.323 15.09 14.35 13.24
N (acc) EUR 2.58% 586,644.629 12.90 12.37 11.61
N (acc) EUR-H1 (hedged) 2.58% 1,545,509.647 6.87 6.59 6.19
N (acc) PLN-H1 (hedged) 2.58% 709,228.620 15.34 14.52 12.98
N (acc) USD 2.58% 233,008.812 10.90 10.34 9.31
N (Ydis) EUR 2.58% 1,714,686.266 12.91 12.39 11.62
W (acc) EUR 0.90% 117,213.097 10.69 10.17 9.39
W (acc) EUR-H1 (hedged) 0.90% 4,052.183 9.39 8.93 8.24
W (acc) USD 0.90% 152.396 11.13 10.46 9.28
W (Ydis) EUR 0.90% 192.596 9.36 9.04 8.47
Franklin Global Green Bond Fund - EUR
S (acc) EUR 0.45% 800,000.000 10.54 9.98 -
Franklin Global Growth Fund - USD
A (acc) EUR 1.89% 2,951,923.529 35.69 33.94 31.09
A (acc) USD 1.89% 1,650,048.241 28.88 27.14 23.87
I (acc) EUR 1.00% 21,257.857 40.85 38.67 35.13
I (acc) USD 0.97% 84,121.225 33.08 30.95 26.98
N (acc) EUR 2.63% 2,007,456.824 12.74 12.16 11.22
N (acc) USD 2.64% 1,164,589.739 25.76 24.31 21.54
W (acc) GBP 1.00% 5,056.762 28.95 27.19 24.73
W (acc) USD 1.00% 10,307.649 11.59 10.84 9.45
Z (acc) USD 1.27% 143,711.617 16.21 15.18 13.27
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FRANKLIN TEMPLETON INVESTMENT FUNDS

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin Global Income Fund - USD
A (acc) SGD-H1 (hedged) 1.60% 13,627.500 10.89 10.59 10.19
A (acc) USD 1.60% 215,787.553 11.81 11.38 10.79
A (Mdis) HKD 1.60% 1,588,842.250 10.20 10.18 10.16
A (Mdis) RMB-H1 (hedged) 1.60% 17,939.999 10.10 - -
A (Mdis) SGD-H1 (hedged) 1.60% 13,627.500 9.32 9.35 9.46
A (Mdis) USD 1.60% 1,260,547.280 10.13 10.06 10.04
A (Qdis) EUR-H1 (hedged) 1.60% 211,652.577 9.39 9.43 9.76
A (Ydis) EUR 1.60% 263,699.634 10.42 10.72 11.11
C (acc) USD 2.18% 205,000.000 11.57 11.18 10.67
| (acc) USD 0.75% 6,626,232.877 12.17 11.68 10.98
I (Ydis) EUR-H1 (hedged) 0.75% 191,930.018 9.81 10.01 10.29
N (acc) USD 2.10% 205,000.000 11.60 11.21 10.69
N (Ydis) EUR-H1 (hedged) 2.10% 200,856.996 9.34 9.60 10.01
W (acc) EUR 0.80% 222,860.905 12.32 11.97 11.73
W (acc) USD 0.80% 205,000.000 12.15 11.66 10.97
Franklin Global Multi-Asset Income Fund - EUR
A (acc) EUR 1.69% 823,500.459 12.58 12.09 11.85
A (acc) USD-H1 (hedged) 1.69% 126,240.610 12.30 11.72 11.17
A (Mdis) EUR 1.69% 223,561.330 7.61 7.46 7.60
A (Mdis) SGD-H1 (hedged) 1.70% 45,231.125 8.04 7.88 7.89
A (Mdis) USD-H1 (hedged) 1.69% 351,188.127 8.42 8.19 8.12
A (Qdis) EUR 1.69% 3,389,936.688 8.09 7.94 8.08
A (Ydis) EUR 1.69% 366,766.831 8.19 8.20 8.34
C (acc) USD-H1 (hedged) 2.26% 12,635.869 11.59 11.09 10.63
G (Qdis) EUR 2.28% 35,317.400 7.59 7.46 7.64
| (acc) EUR 0.75% 1,078,590.740 13.79 13.19 12.80
| (Mdis) USD-H1 (hedged) 0.75% 1,343,990.307 9.09 8.81 8.65
| (Qdis) EUR 0.75% 182.698 8.82 8.61 8.68
N (acc) EUR 2.19% 1,837,790.087 11.93 11.49 11.32
N (acc) USD-H1 (hedged) 2.21% 122,619.581 12.01 11.49 11.01
N (Mdis) USD-H1 (hedged) 2.19% 416,202.158 8.07 7.88 7.84
N (Qdis) EUR 2.19% 3,036,980.728 6.95 6.83 6.99
N (Ydis) EUR 2.19% 259,686.310 7.02 7.05 7.21
W (Mdis) USD-H1 (hedged) 0.80% 84,796.611 9.63 9.33 9.18
W (Ydis) EUR 0.80% 150,752.195 8.43 8.40 8.47
Z (Mdis) USD-H1 (hedged)® - - - 8.62 8.45
Franklin Global Real Estate Fund - USD
A (acc) EUR-H1 (hedged) 1.88% 923,594.921 14.38 13.45 14.80
A (acc) USD 1.88% 2,862,698.028 13.10 12.12 12.72
A (Qdis) USD 1.88% 1,185,304.952 8.91 8.37 9.08
A (Ydis) EUR-H1 (hedged) 1.88% 112,515.671 10.63 10.26 11.62
C (Qdis) USD 2.46% 605,355.945 8.36 7.89 8.60
| (acc) USD 0.99% 1,666,236.163 15.36 14.15 14.72
N (acc) EUR-H1 (hedged) 2.62% 104,393.317 12.95 12.17 13.49
N (acc) USD 2.63% 927,394.944 11.44 10.63 11.24
W (acc) USD 1.08% 254,301.557 11.43 10.53 10.96
W (Qdis) USD 1.08% 56,608.420 10.27 9.63 10.35
Z (acc) USD 1.35% 12,296.576 12.13 11.18 11.68
Franklin Gold and Precious Metals Fund - USD
A (acc) CHF-H1 (hedged) 1.83% 292,821.058 3.48 3.52 3.63
A (acc) EUR 1.83% 8,412,416.669 6.86 6.84 6.94
A (acc) EUR-H1 (hedged) 1.83% 4,724,176.842 4.25 4.24 4.38
A (acc) HKD 1.83% 2,867,519.995 5.73 5.66 5.53
A (acc) SGD 1.83% 6,108,700.067 5.48 5.53 5.54
A (acc) USD 1.83% 22,713,664.586 5.69 5.60 5.46
A (Ydis) EUR 1.83% 4,823,258.514 6.87 6.84 6.95
I (acc) USD 0.98% 8,504,152.746 6.42 6.29 6.08
N (acc) EUR 2.58% 5,906,274.087 6.19 6.20 6.34
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin Gold and Precious Metals Fund - USD (continued)
N (acc) USD 2.58% 3,676,832.397 5.13 5.07 4.98
W (acc) SGD 1.02% 63,768.616 717 7.21 7.16
W (acc) USD 1.02% 55,804.670 7.37 7.23 6.99
Franklin Gulf Wealth Bond Fund - USD
A (acc) CHF-H1 (hedged) 1.40% 69,711.476 9.49 9.22 9.51
A (acc) EUR-H1 (hedged) 1.38% 359,693.225 9.24 8.88 9.08
A (acc) USD 1.38% 5,204,721.661 16.73 15.93 15.73
A (Mdis) USD 1.38% 9,560,620.476 10.50 10.27 10.71
C (Mdis) USD 2.16% 218,830.215 8.68 8.52 8.96
| (acc) CHF-H1 (hedged) 0.81% 2,811.980 9.65 9.35 9.60
| (acc) EUR-H1 (hedged) 0.83% 2,800,868.111 11.78 11.29 11.48
(acc) USD 0.83% 2,362,945.321 17.76 16.86 16.56
I (Mdis) USD 0.83% 3,107,445.608 9.52 9.29 9.63
I (Ydis) EUR-H1 (hedged) 0.81% 49,736.459 8.33 8.43 8.97
N (acc) EUR-H1 (hedged) 2.08% 38,936.540 9.08 8.75 9.00
N (acc) PLN-H1 (hedged) 2.08% 2,545,400.380 10.45 9.94 9.71
N (acc) USD 2.08% 925,136.929 10.91 10.42 10.37
W (acc) CHF-H1 (hedged) 0.86% 2,856.343 9.64 9.34 9.60
W (acc) USD 0.88% 341,144.468 10.52 9.99 9.82
W (Mdis) USD 0.88% 1,819,249.080 10.07 9.83 10.20
Y (acc) USD 0.07% 196,014.770 10.55 9.97 -
Y (Ydis) EUR-H1 (hedged) 0.06% 599,578.725 9.67 9.74 10.33
Franklin High Yield Fund - USD
A (acc) EUR 1.52% 391,085.381 12.81 12.10 11.54
A (acc) USD 1.52% 2,640,701.752 21.71 20.27 18.56
A (Mdis) AUD-H1 (hedged) 1.52% 633,030.609 7.33 713 7.09
A (Mdis) SGD-H1 (hedged) 1.52% 2,026,948.771 6.30 6.14 6.05
A (Mdis) USD 1.52% 151,325,977.475 5.23 5.05 4,92
B (Mdis) USD 1.87% 18,798.482 4.70 4.55 4.47
C (acc) USD 2.19% 400,141.718 26.57 24.90 22.95
F (Mdis) USD 2.20% 108.225 8.16 7.91 7.76
| (acc) EUR-H1 (hedged) 0.87% 2,565.924 13.75 12.92 12.15
| (acc) USD 0.87% 939,070.582 23.68 22.04 20.05
I (Mdis) USD 0.88% 1,395,698.100 8.68 8.36 8.09
N (acc) EUR 2.12% 395,184.515 12.35 11.70 11.23
N (acc) USD 2.12% 816,330.167 21.61 20.24 18.64
N (Mdis) USD 2.11% 1,268,919.775 6.93 6.72 6.58
W (acc) USD 0.92% 84,419.142 12.10 11.27 10.26
W (Mdis) USD 0.92% 451,463.491 8.78 8.46 8.19
Y (Mdis) USD 0.05% 242,728.680 8.88 8.51 8.17
Z (Mdis) USD 1.11% 97,453.161 7.98 7.70 7.47
Franklin Income Fund - USD
A (acc) EUR 1.67% 20,469.262 12.60 12.31 12.08
A (acc) USD 1.67% 10,558,009.751 13.36 12.89 12.16
A (Mdirc) RMB-H1 (hedged) 1.67% 54,847,530.789 8.26 8.42 8.87
A (Mdis) AUD-H1 (hedged) 1.67% 25,578,193.888 7.33 7.44 7.76
A (Mdis) CHF-H1 (hedged)’ 1.68% 52,741.873 10.07 - -
A (Mdis) EUR-H1 (hedged) 1.67% 18,528,660.264 6.62 6.73 712
A (Mdis) GBP-H1 (hedged) 1.67% 2,042.066 10.64 - -
A (Mdis) HKD 1.67% 308,529,334.092 8.88 8.97 9.17
A (Mdis) JPY-H1 (hedged) 1.68% 4,638,098.090 1,001.19 — -
A (Mdis) SGD-H1 (hedged) 1.68%  26,760,521.428 6.70 6.81 7.04
A (Mdis) USD 1.67% 247,926,249.486 9.84 9.90 10.10
A(Mdis) ZAR-H1 (hedged) 1.67% 1,010,842.236 106.79 106.08 105.90
A (Qdis) PLN-H1 (hedged) 1.68% 71,919.254 100.88 101.13 -
B (Mdis) USD 1.89% 886.056 8.47 8.54 8.81
C (acc) USD 2.25% 2,184,776.518 28.69 27.77 26.34
C (Mdis) USD 2.25% 5,940,137.315 12.04 12.16 12.47
F (Mdis) USD 2.67%  89,966,397.597 7.97 8.06 8.31
G (acc) EUR 2.28% 6,197.432 11.32 11.09 10.94
| (acc) EUR 0.86% 121,980.486 15.40 14.98 14.61
| (acc) USD 0.87% 1,980,596.895 27.65 26.59 24.87
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin Income Fund - USD (continued)
| (Ydis) EUR-H1 (hedged) 0.86% 26,489.047 7.46 7.80 8.05
N (acc) EUR-H1 (hedged) 217% 339,299.314 10.42 10.18 10.01
N (acc) PLN-H1 (hedged) 217% 782,177.057 10.64 10.25 -
N (acc) USD 217% 5,071,012.812 26.83 25.96 24.60
N (Mdis) EUR 217% 444,031.515 8.39 8.57 9.14
N (Mdis) EUR-H1 (hedged) 217% 4,990,381.820 6.34 6.46 6.86
N (Mdis) USD 217% 2,177,793.374 7.36 7.43 7.62
W (acc) USD 0.92% 1,285,543.575 13.38 12.87 12.04
W (Mdis) USD 0.93% 2,569,841.834 9.05 9.08 9.19
Y (Mdis) JPY 0.05% 1,940,000.894 987.71 1,001.50 -
Z (acc) USD 1.17% 636,899.014 20.67 19.91 18.68
Z (Mdis) USD 1.17% 1,387,814.536 9.28 9.32 9.46
Franklin India Fund - USD
A (acc) EUR 1.83% 5,069,333.214 66.92 58.84 51.38
A (acc) EUR-H1 (hedged) 1.83% 718,294.285 15.75 13.82 11.96
A (acc) HKD 1.83% 216,148.015 28.22 24.61 20.67
A (acc) SEK 1.83% 4,755,305.512 37.69 35.05 27.88
A (acc) SGD 1.84% 3,538,546.516 21.92 19.52 16.82
A (acc) USD 1.83% 10,623,728.637 61.09 53.09 44 .52
A (Ydis) EUR 1.83% 367,815.214 98.69 86.78 75.78
A (Ydis) GBP 1.83% 84,542.743 85.44 74.54 65.22
AS (acc) SGD 1.73% 578,093.924 18.48 16.45 14.16
B (acc) USD? - - - 42.63 35.86
C (acc) USD 2.41% 80,013.325 54.94 47.89 40.39
| (acc) EUR 0.97% 648,111.292 78.55 68.77 59.54
| (acc) USD 0.98% 6,213,159.067 71.78 62.12 51.65
I (Ydis) EUR 1.04% 21,043.000 76.61 67.11 58.18
N (acc) EUR 2.58% 1,289,748.493 58.62 51.74 4552
N (acc) PLN-H1 (hedged) 2.58% 1,245,746.831 27.11 23.55 19.53
N (acc) USD 2.58% 674,848.628 53.31 46.51 39.29
S (acc) USD 0.78% 58,682.000 33.99 29.39 24.38
W (acc) EUR 1.03% 737,523.977 38.41 33.64 29.14
W (acc) EUR-H1 (hedged) 1.05% 183,367.486 12.65 11.05 9.47
W (acc) GBP 1.04% 1,396,113.031 41.36 35.94 31.20
W (acc) USD 1.04% 1,345,466.159 33.70 29.17 24.27
X (acc) USD 0.23% 111.176 33.10 28.54 23.55
Y (Mdis) USD 0.01% 111.147 24.33 21.06 17.44
Z (acc) GBP 1.33% 12,873.148 40.05 34.85 30.34
Z (acc) USD 1.30% 23,467.243 25.65 22.25 18.57
Franklin Innovation Fund - USD
A (acc) CZK-H1 (hedged) 1.80% 8,043,562.715 155.15 142.06 115.54
A (acc) EUR-H1 (hedged) 1.80% 5,017.191 9.23 8.57 7.32
A (acc) USD 1.80% 9,884,056.153 15.72 14.45 11.73
A (Ydis) EUR 1.80% 2,309,143.813 15.70 14.60 12.35
C (acc) USD 2.38% 1,160,468.881 14.78 13.63 11.13
F (acc) USD 2.80% 500.000 10.25 9.47 7.77
| (acc) EUR 0.85% 919,698.736 8.75 8.10 6.78
| (acc) USD 0.85% 6,157,933.595 16.35 14.96 12.03
| (acc) USD-H4 (BRL) (hedged) 0.85% 173,190.646 14.78 13.49 9.18
N (acc) EUR 2.55% 93.258 12.29 11.47 -
N (acc) USD 2.55% 1,987,552.293 14.68 13.54 11.08
W (acc) CHF-H1 (hedged) 0.90% 24,011.709 9.34 8.74 7.45
W (acc) USD 0.90% 681,943.645 16.32 14.94 12.02
Franklin Intelligent Machines Fund - USD
A (acc) EUR-H1 (hedged) 1.80% 28,185.316 10.02 9.77 7.33
A (acc) SGD-H1 (hedged) 1.80% 6,777.500 9.51 9.26 6.79
A (acc) USD 1.80% 201,867.968 9.92 9.56 6.83
A (Ydis) EUR 1.80% 8,584.702 10.40 10.14 7.56
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin Intelligent Machines Fund - USD (continued)
C (acc) USD 2.38% 5,000.000 9.79 9.47 6.80
I (acc) EUR 0.85% 108,309.505 10.64 10.33 7.61
| (acc) USD 0.85% 125,000.000 10.13 9.72 6.87
N (acc) EUR 2.55% 303,286.063 10.25 10.03 7.52
N (acc) USD 2.55% 60,894.215 9.76 9.44 6.79
W (acc) USD 0.90% 126,795.353 10.12 9.71 6.87
Franklin Japan Fund - JPY
A (acc) EUR 1.87% 1,016,236.071 8.10 7.92 713
A (acc) JPY 1.87% 2,600,015.138 1,269.19 1,254.59 1,019.24
A (acc) USD 1.87% 1,632,823.850 8.99 8.69 7.51
A (acc) USD-H1 (hedged) 1.86% 329,168.007 15.69 15.10 11.76
C (acc) USD 2.45% 77,388.275 9.51 9.21 8.00
I (acc) EUR 0.93% 1,272,219.222 13.59 13.22 11.78
I (acc) USD 0.93% 10,043.814 12.44 11.95 10.22
N (acc) EUR 2.62% 661,438.706 6.79 6.66 6.04
N (acc) USD 2.62% 143,679.108 11.49 11.14 9.70
W (acc) EUR 0.97% 47,009.806 18.47 17.96 16.00
Franklin K2 Alternative Strategies Fund - USD
A (acc) CHF-H1 (hedged) 2.75% 46,441.324 8.92 9.06 9.13
A (acc) CZK-H1 (hedged) 2.75% 1,098,033.052 105.51 104.34 98.95
A (acc) EUR 2.75% 473,044.310 10.89 10.97 11.10
A (acc) EUR-H1 (hedged) 2.75% 7,420,745.616 9.94 9.99 9.95
A (acc) NOK-H1 (hedged) 2.75% 37,298.450 10.60 10.63 10.47
A (acc) SEK-H1 (hedged) 2.75% 60,614.252 9.70 9.74 9.67
A (acc) SGD-H1 (hedged) 2.75% 91,141.262 11.37 11.42 11.17
A (acc) USD 2.75% 7,448,453.774 11.68 11.63 11.31
A (Ydis) EUR 2.75% 846,948.350 13.69 13.79 13.96
A (Ydis) EUR-H1 (hedged) 2.75% 597,555.358 9.30 9.35 9.31
A (Ydis) USD 2.75% 732,371.918 11.67 11.63 11.30
A PF (acc) EUR-H1 (hedged) 2.10% 4,496,968.111 9.74 9.75 9.65
A PF (Ydis) EUR-H1 (hedged) 2.10% 56,050.108 9.77 9.78 9.68
C (acc) USD 3.33% 265,824.379 10.40 10.39 10.16
G (acc) EUR-H1 (hedged) 3.35% 9,291.545 8.98 9.06 9.09
| (acc) CHF-H1 (hedged) 1.90% 1,541,215.895 9.60 9.71 9.71
| (acc) EUR-H1 (hedged) 1.90% 8,321,247.468 10.74 10.74 10.64
| (acc) GBP-H1 (hedged) 1.90% 179,666.260 11.78 11.70 11.37
| (acc) JPY 1.90% 123.012 1,662.58 1,687.30 1,528.06
I (acc) JPY-H1 (hedged) 1.90% 3,925.864 1,056.27 1,079.09 1,085.28
| (acc) USD 1.90% 7,398,003.412 12.63 12.53 12.08
| (acc) USD-H4 (BRL) (hedged) 1.90% 257,968.435 10.19 9.98 8.23
| PF (acc) EUR-H1 (hedged) 1.45% 1,651,134.460 10.02 9.99 9.86
| PF (Ydis) EUR-H1 (hedged) 1.45% 2,405.384 9.99 10.01 9.84
N (acc) EUR-H1 (hedged) 3.50% 2,075,942.840 9.25 9.34 9.38
N (acc) HUF-H1 (hedged) 3.50% 4,566,569.875 111.17 107.28 95.86
N (acc) PLN-H1 (hedged) 3.50% 1,360,788.597 10.70 10.63 10.10
N (acc) USD 3.50% 2,961,012.930 10.89 10.89 10.67
N (Ydis) EUR-H1 (hedged) 3.50% 4,249.949 9.00 9.07 9.10
S (acc) CHF-H1 (hedged) 1.75% 843,682.889 9.62 9.71 9.71
S (acc) EUR-H1 (hedged) 1.75% 993,664.210 10.00 9.99 9.85
S (acc) GBP-H1 (hedged) 1.75% 2,178,737.445 10.76 10.68 10.35
S (acc) SGD-H1 (hedged) 1.75% 3,542.958 11.06 11.05 10.70
S (acc) USD 1.75% 1,559,407.729 11.53 11.42 11.00
S PF (acc) EUR 1.40% 103.520 9.87 9.87 9.87
S PF (acc) EUR-H1 (hedged) 1.40% 2,475.065 10.06 10.03 9.89
W (acc) CHF-H1 (hedged) 1.95% 3,722.818 9.53 9.63 9.64
W (acc) EUR 1.95% 418,356.016 14.69 14.74 14.80
W (acc) EUR-H1 (hedged) 1.95% 343,566.329 9.84 9.84 9.75
W (acc) GBP-H1 (hedged) 1.95% 127,708.062 11.71 11.63 11.30
W (acc) USD 1.95% 2,671,194.836 12.04 11.94 11.52
W (Ydis) EUR-H1 (hedged) 1.95% 255,270.889 9.37 9.47 9.35
Y (acc) CAD-H1 (hedged) 0.20% 628,690.612 13.37 13.19 12.55
Y (Mdis) USD 0.15% 99,789.382 12.14 12.16 11.88
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Franklin K2 Alternative Strategies Fund - USD (continued)
Z (acc) GBP-H1 (hedged) 2.25% 3,080.566 11.40 11.34 11.09
Z (acc) USD 2.25% 154,837.264 12.23 12.15 11.76
Franklin MENA Fund - USD
A (acc) EUR 2.63% 2,150,115.308 8.99 8.56 8.48
A (acc) EUR-H1 (hedged) 2.63% 388,054.180 511 4.85 4.76
A (acc) USD 2.63% 2,984,410.742 10.00 9.40 8.95
A (Ydis) USD 2.63% 63,631.314 10.45 9.83 9.36
| (acc) EUR 1.37% 225,942.440 10.83 10.23 10.01
| (acc) USD 1.37% 84,880.496 11.98 11.19 10.51
N (acc) EUR-H1 (hedged) 3.13% 851,457.099 4.73 4.50 4.44
N (acc) USD 3.13% 521,720.055 9.24 8.71 8.33
W (acc) EUR 1.41% 11,414.749 19.01 17.98 17.57
W (Qdis) USD 1.41% 496.659 18.25 17.32 16.52
X (acc) USD 0.30% 77.279 30.67 28.50 26.48
Franklin Mutual European Fund - EUR
A (acc) CZK-H1 (hedged) 1.82% 2,348,956.204 195.20 184.47 157.40
A (acc) EUR 1.84% 8,670,371.777 29.63 28.42 25.45
A (acc) RMB-H1 (hedged) 1.82% 1,640.365 174.31 167.79 148.78
A (acc) SEK 1.84% 125,563.401 21.34 21.64 17.65
A (acc) USD 1.84% 3,013,859.516 32.70 31.00 26.66
A (acc) USD-H1 (hedged) 1.82% 593,180.513 15.05 14.30 12.39
A (Ydis) EUR 1.84% 458,601.302 23.21 22.62 20.64
A (Ydis) GBP 1.85% 47,403.853 20.26 19.59 17.90
B (acc) USD 2.09% 2,662.244 24.37 23.13 20.10
C (acc) EUR 2.31% 77.466 25.65 24.67 22.21
C (acc) USD 2.42% 139,455.286 28.22 26.83 23.22
I (acc) EUR 0.96% 2,806,793.194 29.30 27.98 24.84
N (acc) EUR 2.59% 1,595,096.845 23.27 22.40 20.21
N (acc) USD 2.59% 164,428.210 25.54 24.30 21.06
N (acc) USD-H1 (hedged) 2.56% 123,951.482 14.52 13.87 12.09
W (acc) EUR 1.00% 409,639.953 17.32 16.54 14.69
W (acc) USD 1.00% 210,439.931 12.21 11.53 9.83
W (acc) USD-H1 (hedged) 1.00% 144,832.763 13.64 12.91 11.09
W (Ydis) EUR 1.00% 5,934.985 12.40 12.13 11.08
X (acc) EUR 0.15% 78.147 15.96 15.18 13.36
Y (Mdis) EUR 0.01% 88.136 12.24 11.81 10.70
Z (acc) EUR 1.34% 14,506.012 18.94 18.12 16.15
Z (acc) USD 1.34% 142,796.789 17.19 16.26 13.92
Z (acc) USD-H1 (hedged) 1.32% 2,413.228 16.27 15.40 13.28
Franklin Mutual Global Discovery Fund - USD
A (acc) EUR 1.83% 4,045,480.125 28.23 26.49 23.99
A (acc) EUR-H2 (hedged) 1.83% 674,143.528 17.33 16.25 14.61
A (acc) USD 1.83% 6,089,271.043 25.77 23.90 20.79
A (Ydis) EUR 1.83% 702,937.908 36.20 34.19 31.33
A (Ydis) GBP 1.83% 31,106.034 31.59 29.60 27.19
C (acc) USD 2.41% 548,456.591 23.17 21.55 18.85
| (acc) EUR 0.97% 1,704,816.553 33.09 30.92 27.77
| (acc) EUR-H2 (hedged) 0.97% 317,949.318 26.07 24.38 21.74
I (acc) USD 0.98% 2,135,106.229 30.20 27.88 24.05
N (acc) EUR 2.58% 1,176,343.460 24.59 23.15 21.13
N (acc) EUR-H2 (hedged) 2.58% 484,341.036 15.60 14.68 13.30
N (acc) USD 2.58% 621,505.146 22.47 20.92 18.33
W (acc) EUR 1.03% 65,819.178 19.83 18.52 16.65
W (acc) EUR-H1 (hedged) 1.01% 2,518.275 10.93 10.20 9.18
W (acc) USD 1.03% 20,872.441 14.00 12.92 11.15
Z (acc) USD 1.33% 215,892.010 23.10 21.36 18.49
Franklin Mutual U.S. Value Fund - USD
A (acc) EUR 1.84% 137,176.448 91.99 86.82 82.11
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Franklin Mutual U.S. Value Fund - USD (continued)
A (acc) EUR-H1 (hedged) 1.84% 19,050.310 58.13 54.81 51.80
A (acc) SGD 1.84% 307,234.869 16.00 15.30 14.27
A (acc) USD 1.84% 1,391,439.234 101.51 94.69 85.97
A (Ydis) USD 1.85% 32,495.101 94.12 87.80 79.71
C (acc) USD 2.42% 583,664.838 27.43 25.66 23.43
| (acc) EUR 0.99% 23,639.238 27.32 25.66 24.05
| (acc) EUR-H1 (hedged) 0.97% 1,617.550 17.23 16.18 15.14
| (acc) USD 0.98% 896,800.520 30.13 27.99 25.19
N (acc) EUR 2.58% 367,291.348 42.88 40.62 38.70
N (acc) EUR-H1 (hedged) 2.59% 64,884.682 27.25 25.79 24.56
N (acc) USD 2.59% 392,079.248 47.35 44 .34 40.56
W (acc) USD 1.03% 1,108,376.428 13.77 12.79 11.52
Z (acc) USD 1.34% 151,687.200 25.66 23.87 21.57
Franklin Natural Resources Fund - USD
A (acc) EUR 1.83% 4,930,317.930 7.30 7.1 6.48
A (acc) USD 1.83%  19,204,568.203 8.05 7.75 6.78
A (Ydis) EUR-H1 (hedged) 1.83% 377,109.707 5.62 5.52 5.07
A (Ydis) USD 1.83% 351,178.709 8.05 7.75 6.78
C (acc) USD 2.41% 393,769.681 7.03 6.78 5.96
F (acc) USD 2.84% 598,651.064 11.21 10.85 9.58
| (acc) EUR 0.98% 489,975.549 8.42 8.17 7.41
| (acc) USD 0.99% 518,321.025 9.30 8.92 7.73
N (acc) EUR 2.58% 5,610,001.313 6.44 6.30 5.78
N (acc) PLN-H1 (hedged) 2.58% 15,612,080.696 8.08 7.78 6.83
W (acc) USD 1.03% 300.000 12.12 11.60 10.06
Franklin NextStep Balanced Growth Fund - USD
A (acc) HKD 1.58% 124,188.520 13.55 13.10 12.59
A (acc) SGD-H1 (hedged) 1.58% 49,234.716 12.71 12.36 12.05
A (acc) USD 1.58% 979,636.010 13.51 13.02 12.50
A (Mdis) HKD 1.58% 24,820.901 12.46 12.14 11.81
A (Mdis) SGD-H1 (hedged) 1.58% 89,916.166 11.71 11.47 11.33
A (Mdis) USD 1.58% 254,191.246 12.43 12.07 11.73
Franklin NextStep Conservative Fund - USD
A (acc) PLN-H1 (hedged) 1.37% 2,519,735.909 12.14 11.58 11.05
A (acc) USD 1.37% 464,901.830 12.13 11.62 11.31
A (Mdis) USD 1.37% 27,130.135 10.82 10.47 10.36
C (acc) USD 2.15% 735,476.943 10.42 10.02 9.83
N (acc) USD 2.25% 528,300.095 11.32 10.89 10.69
W (Mdis) EUR-H1 (hedged) 0.78% 199,243.654 9.10 8.87 9.03
W (Mdis) GBP-H1 (hedged) 0.78% 54,031.884 10.28 9.94 9.96
W (Mdis) USD 0.78% 188,063.479 10.81 10.43 10.25
Franklin NextStep Dynamic Growth Fund - USD®
A (acc) HKD - - - 13.98 13.25
A (acc) RMB-H1 (hedged) - - - 10.84 10.55
A (acc) SGD-H1 (hedged) - - - 13.14 12.65
A (acc) USD - - - 13.91 13.17
A (Mdis) HKD - - - 13.25 12.67
A (Mdis) SGD-H1 (hedged) - - - 12.40 12.03
A (Mdis) USD - - - 13.11 12.51
Franklin NextStep Growth Fund - USD
A (acc) PLN-H1 (hedged) 1.73% 435,723.835 16.09 15.07 13.36
A (acc) USD 1.73% 679,406.487 16.36 15.37 13.84
A (Mdis) USD 1.73% 33,515.583 15.23 14.39 13.09
C (acc) USD 2.31% 89,560.308 12.44 11.73 10.62
N (acc) USD 2.53% 349,895.296 15.35 14.49 13.15
W (Mdis) EUR-H1 (hedged)® - - - 12.05 11.29
W (Mdis) GBP-H1 (hedged) 0.89% 76,108.902 14.32 13.51 12.49
W (Mdis) USD 0.89% 52,763.293 15.18 14.28 12.89
Franklin NextStep Moderate Fund - USD
A (acc) PLN-H1 (hedged) 1.58% 3,770,530.049 15.10 14.22 12.90
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Franklin NextStep Moderate Fund - USD (continued)
A (acc) USD 1.58% 506,693.046 15.10 14.27 13.14
A (Mdis) USD 1.58% 174,404.018 13.87 13.20 12.30
C (acc) USD 2.26% 764,842.972 11.84 11.23 10.41
N (acc) USD 2.38% 1,635,955.267 14.17 13.45 12.48
W (Mdis) EUR-H1 (hedged) 0.83% 101,354.589 11.67 11.17 10.71
W (Mdis) GBP-H1 (hedged) 0.83% 78,054.474 13.34 12.68 11.98
W (Mdis) USD 0.83% 298,781.330 13.80 13.08 12.10
Franklin NextStep Stable Growth Fund - USD®
A (acc) HKD - - - 11.11 10.98
A (acc) SGD-H1 (hedged) - - - 10.59 10.59
A (acc) USD - - - 11.04 10.90
A (Mdis) HKD - - - 9.93 9.99
A (Mdis) SGD-H1 (hedged) - - - 9.47 9.64
A (Mdis) USD - - - 9.87 9.92
Franklin Sealand China A-Shares Fund - USD
A (acc) EUR 1.94% 695.575 7.89 8.86 -
A (acc) HKD 1.74% 784.995 7.85 8.74 -
A (acc) RMB 1.74% 687.980 8.18 9.26 -
A (acc) SGD 2.00% 4,526.027 7.88 8.96 -
A (acc) SGD-H1 (hedged) 1.97% 3,775.244 7.77 8.71 -
A (acc) USD 2.00% 4,222.174 7.89 8.76 -
A (YDis) EUR 2.00% 4,751.807 7.85 8.86 -
A (YDis) USD 1.77% 114.008 7.85 8.75 -
EB (acc) EUR 0.45% 91.709 7.97 8.88 -
EB (acc) USD 0.45% 5,000,100.000 7.97 8.78 -
EB (Ydis) USD 0.45% 1,022,594.888 7.90 8.78 -
I (acc) EUR 1.15% 144,927.982 7.94 8.87 -
| (acc) USD 0.00% 114.679 8.41 8.77 -
I (Ydis) USD 1.15% 296,235.000 7.88 8.77 -
S (acc) EUR 0.80% 91.709 7.94 8.87 -
S (acc) USD 0.77% 100.000 7.94 8.77 -
S (Ydis) USD 0.74% 100.000 7.89 8.77 -
W (acc) EUR 1.25% 12,224.780 7.93 8.87 -
W (acc) USD 1.25% 392,619.268 7.93 8.77 -
W (Ydis) USD 0.99% 100.000 7.88 8.77 -
Franklin Strategic Income Fund - USD
A (acc) EUR 1.35% 1,582,943.124 14.77 14.30 14.27
A (acc) EUR-H1 (hedged) 1.35% 825,837.628 10.79 10.42 10.28
A (acc) USD 1.35% 5,638,388.018 16.28 15.58 14.93
A (Mdis) AUD-H1 (hedged) 1.35% 519,248.889 7.20 7.15 7.35
A (Mdis) EUR 1.35% 3,911,048.092 7.36 7.33 7.70
A (Mdis) EUR-H1 (hedged) 1.35% 5,448,006.622 6.05 6.01 6.26
A (Mdis) SGD-H1 (hedged) 1.35% 107,460.495 7.01 6.96 712
A (Mdis) USD 1.35%  12,929,110.876 8.12 8.00 8.07
A (Mdis-pc) HKD" 1.35% 782.970 10.51 - -
A (Mdis-pc) SGD-H1 (hedged) 1.35% 3,412.250 10.50 - -
A (Mdis-pc) USD* 1.35% 38,394.693 10.31 - -
A (Qdis) PLN-H1 (hedged) 1.35% 501,613.882 8.53 8.36 8.23
C (acc) USD 1.95% 1,325,737.539 10.35 9.94 9.57
C (Mdis) USD 1.95% 3,289,000.324 7.71 7.61 7.73
F (Mdis) USD 2.35% 2,806,148.660 7.98 7.88 8.03
F (Mdis-pc) USD" 2.35% 42,890.067 10.28 - -
| (acc) EUR-H1 (hedged) 0.81% 258,259.475 11.04 10.64 10.47
I (acc) USD 0.81% 152,796.839 17.73 16.92 16.12
| (Ydis) USD®? - - - 7.75 7.77
N (acc) EUR-H1 (hedged) 2.08% 497,464.980 9.87 9.57 9.53
N (acc) USD 2.08% 3,259,695.191 11.94 11.47 11.07
N (Mdis) EUR-H1 (hedged) 2.08% 1,756,586.871 5.72 5.70 5.98
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Franklin Strategic Income Fund - USD (continued)
W (acc) EUR 0.85% 27,267.924 10.65 10.29 10.23
W (acc) USD 0.85% 1,981,216.995 11.12 10.62 10.12
W (Mdis) USD 0.85% 248,638.534 8.24 8.09 8.13
Y (Mdis) USD 0.05% 1,089,144.627 8.61 8.42 8.39
Z (acc) USD 1.08% 614,881.426 14.74 14.09 13.45
Franklin Technology Fund - USD
A (acc) CHF-H1 (hedged) 1.81% 324,753.639 10.15 9.38 7.74
A (acc) EUR 1.81%  40,431,457.742 36.75 33.53 27.06
A (acc) EUR-H1 (hedged) 1.81% 5,416,881.598 19.99 18.24 14.91
A (acc) HKD 1.81% 8,509,319.960 53.18 48.14 37.36
A (acc) RMB-H1 (hedged) 1.81% 17,997,582.742 10.17 9.29 7.45
A (acc) SGD-H1 (hedged) 1.81%  11,526,903.710 20.96 19.11 15.21
A (acc) USD 1.81% 114,854,447.886 40.48 36.51 28.30
C (acc) USD 2.39% 2,353,088.383 76.23 68.96 53.75
F (acc) USD 2.81% 3,236,429.078 17.92 16.25 12.72
G (acc) EUR 2.41% 8,573.727 17.67 16.18 13.14
I (acc) EUR 0.85%  10,245,643.616 71.91 65.30 52.20
| (acc) EUR-H1 (hedged) 0.85% 2,535,268.975 10.58 9.59 7.76
| (acc) USD 0.85%  18,069,839.124 59.05 53.00 40.68
| (Ydis) EUR 0.85% 1,435,591.941 23.73 21.55 17.23
N (acc) EUR 2.56% 14,435,181.904 29.69 27.20 22.12
N (acc) PLN-H1 (hedged) 2.56% 4,333,318.179 16.91 15.31 12.07
N (acc) USD 2.56% 9,805,019.268 32.74 29.64 23.14
W (acc) CHF-H1 (hedged) 0.90% 467,259.893 13.47 12.38 10.12
W (acc) EUR 0.90% 1,339,583.630 63.32 57.52 46.00
W (acc) EUR-H1 (hedged) 0.90% 2,246,073.757 20.13 18.29 14.83
W (acc) USD 0.90% 8,027,477.548 49.92 44.82 34.42
X (acc) EUR 0.15% 2,732,240.437 12.54 11.35 9.01
X (acc) USD 0.15% 32,064.956 53.55 47.90 36.51
Z (acc) USD 1.20% 422,966.851 60.42 54.33 41.84
Franklin U.S. Dollar Short-Term Money Market Fund - USD
A (acc) USD 0.25%  20,229,968.251 12.82 12.50 12.07
A (Mdis) USD 0.25% 17,016,512.516 9.83 9.83 9.78
AX (acc) USD 0.65%  16,244,382.946 10.53 10.28 9.97
C (acc) USD 1.24% 1,222,690.851 10.20 9.99 9.74
F (Mdis) USD 1.25% 899,255.253 10.16 10.01 9.76
N (acc) USD 1.15% 5,882,535.720 10.82 10.60 10.32
W (acc) USD 0.20% 2,534,428.496 11.14 10.85 10.47
Y (acc) USD 0.06% 198,280.043 10.41 10.14 -
Franklin U.S. Government Fund - USD
A (acc) EUR-H1 (hedged) 1.26% 2,103,265.417 8.19 8.09 8.54
A (acc) HKD 1.26% 1,577,307.048 11.03 10.83 11.10
A (acc) PLN-H1 (hedged) 1.26% 3,029,376.562 10.16 9.91 -
A (acc) USD 1.26% 7,671,799.107 10.67 10.44 10.68
A (Mdis) HKD 1.26% 9,499,829.760 7.78 7.79 8.28
A (Mdis) USD 1.26%  47,923,473.754 7.32 7.30 7.74
AX (acc) USD 1.47% 1,389,655.966 14.77 14.47 14.83
B (Mdis) USD® - - - 6.99 7.39
C (acc) USD 2.05% 1,477,347.610 12.34 12.12 12.50
F (Mdis) USD 2.26% 1,397,523.124 7.79 7.81 8.36
| (acc) EUR-H1 (hedged) 0.60% 3,127,478.302 9.17 9.03 9.48
| (acc) USD 0.60% 4,231,266.921 14.08 13.73 13.95
I (Mdis) JPY-H1 (hedged) 0.60% 20,956.510 638.27 654.56 725.29
| (Mdis) USD 0.60% 3,978,372.323 7.99 7.94 8.37
N (acc) USD 1.97% 4,555,990.152 13.04 12.81 13.19
N (Mdis) USD 1.97% 1,084,980.627 7.07 7.08 7.55
S (acc) EUR-H1 (hedged) 0.25% 4,892,770.295 9.18 9.03 9.43
W (acc) USD 0.70% 2,852,540.525 10.54 10.28 10.45
W (Mdis) USD 0.70% 538,676.647 7.84 7.81 8.23
X (acc) USD 0.15% 105.382 11.28 10.97 11.09
Z (acc) USD 0.97% 272,412.623 11.55 11.28 11.50
Z (Mdis) USD 0.97% 8,736.819 7.85 7.82 8.27
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Franklin U.S. Low Duration Fund - USD
A (acc) EUR 1.15% 475,212.605 11.61 11.37 11.62
A (acc) EUR-H1 (hedged) 1.15% 1,861,635.784 9.17 8.95 9.03
A (acc) USD 1.15% 5,120,839.819 11.42 11.05 10.85
A (Mdis) USD 1.15% 2,234,908.596 9.44 9.29 9.29
AX (acc) USD 1.35% 453,345.542 12.81 12.41 12.21
C (acc) USD 2.05% 515,793.942 9.99 9.71 9.62
C (Mdis) USD 2.05% 905,010.369 9.51 9.36 9.28
| (acc) EUR-H1 (hedged) 0.59% 7,310,245.314 10.06 9.79 9.82
I (acc) USD 0.59% 733,754.444 14.40 13.89 13.56
N (Mdis) USD 1.85% 1,515,866.274 9.47 9.32 9.28
W (acc) USD 0.67% 435,637.049 10.92 10.54 10.30
W (Mdis) USD 0.67% 129,984.584 9.57 9.41 9.41
Y (Mdis) USD 0.06% 4,395,602.693 9.60 9.44 9.43
Z (acc) USD 0.85% 15,861.766 11.04 10.66 10.44
Franklin U.S. Opportunities Fund - USD
A (acc) CHF-H1 (hedged) 1.82% 160,899.354 33.11 30.60 27.08
A (acc) EUR 1.81%  12,205,241.778 25.60 23.40 20.37
A (acc) EUR-H1 (hedged) 1.82% 12,675,394.440 16.26 14.86 13.01
A (acc) HKD 1.81% 3,789,392.735 38.35 34.77 29.10
A (acc) NOK-H1 (hedged) 1.81% 443,733.044 24.78 22.58 19.82
A (acc) RMB-H1 (hedged) 1.81% 247,497.062 273.84 250.28 216.02
A (acc) SEK-H1 (hedged) 1.82% 948,258.854 31.69 29.04 25.68
A (acc) SGD 1.81% 8,954,470.883 33.14 30.67 26.34
A (acc) SGD-H1 (hedged) 1.82% 13,692,017.635 40.35 36.79 31.47
A (acc) USD 1.81% 101,880,318.421 28.24 25.50 21.32
A (Ydis) EUR 1.81% 2,209,505.522 26.07 23.82 20.74
A (Ydis) GBP 1.81% 439,898.516 22.12 20.06 17.49
AS (acc) SGD 1.72% 8,413,147.102 22.25 20.58 17.66
B (acc) USD 2.05% 1,536.885 20.87 18.88 15.93
C (acc) USD 2.39% 4,002,990.642 43.86 39.73 33.40
F (acc) USD 2.81% 745,362.712 20.12 18.26 15.41
| (acc) EUR 0.85% 2,701,745.380 69.23 62.95 54.29
| (acc) EUR-H1 (hedged) 0.85% 534,097.567 43.53 39.53 34.29
| (acc) PLN-H1 (hedged) 0.85% 16,087.079 9.98 8.95 7.41
I (acc) USD 0.85% 9,098,362.530 76.45 68.72 56.88
N (acc) EUR 2.56% 2,609,244.602 48.96 44 .91 39.38
N (acc) EUR-H1 (hedged) 2.56% 907,834.107 27.87 25.57 22.58
N (acc) PLN-H1 (hedged) 2.56% 7,883,029.471 46.11 41.73 35.20
N (acc) USD 2.56% 4,964,748.370 54.13 49.08 41.33
S (acc) EUR 0.75% 7,984,545.085 16.25 14.77 12.73
S (acc) EUR-H1 (hedged) 0.75% 23,374.565 14.53 13.21 11.30
S (acc) USD 0.75% 95,703.991 20.22 18.17 15.02
W (acc) EUR 0.90% 379,190.167 38.27 34.81 30.03
W (acc) EUR-H1 (hedged) 0.90% 279,376.171 19.01 17.27 15.12
W (acc) SGD 0.90% 67,132.803 8.74 8.05 6.86
W (acc) USD 0.90% 7,257,679.804 41.67 37.46 31.03
X (Ydis) USD 0.25% 2,646,105.910 43.40 38.98 32.11
Y (Mdis) USD 0.05% 37,477.353 24.90 22.32 18.42
Z (acc) USD 1.20% 857,938.363 50.59 45.56 37.84
Martin Currie UK Equity Income Fund — GBP'
A (acc) GBP 1.49% 80.740 9.87 9.40 -
A (acc) USD 1.75% 32,814.614 13.27 12.59 11.60
A (Mdis) GBP 1.75% 17,953.069 11.56 11.30 11.37
A (Qdis) GBP 1.75% 34,456.519 11.65 11.41 11.48
A (Qdis) USD 1.75% 34,040.219 11.70 11.41 10.87
A (Ydis) GBP 1.75% 20,555.589 11.81 11.79 11.89
C (acc) USD 2.38% 23,078.670 13.00 12.38 11.47
EB (Qdis) GBP 0.40% 332,822.739 9.70 9.42 -
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Martin Currie UK Equity Income Fund — GBP' (continued)
EB (Qdis) USD 0.40% 100.000 9.94 9.62 -
I (Ydis) GBP 0.60% 17,953.069 12.26 12.17 12.14
N (acc) USD 2.55% 26,208.560 12.93 12.32 11.43
W (acc) GBP 0.65% 71,591.087 13.87 13.15 12.49
W (acc) USD 0.65% 23,974.570 13.76 12.99 11.83
W (Qdis) GBP 0.65% 1,461,198.919 12.10 11.77 11.72
W (Qdis) USD 0.65% 28,053.670 11.99 11.63 11.08
W (Ydis) GBP 0.65% 17,953.069 12.25 12.16 12.13
Templeton All China Equity Fund - USD
S (acc) USD 1.25% 400,000.000 4.83 5.56 7.62
Templeton Asia Equity Total Return Fund - USD
S (acc) USD 1.05% 800,000.000 9.45 9.61 9.54
Templeton Asian Bond Fund - USD
A (acc) CHF-H1 (hedged) 1.44% 248,467.964 7.79 7.75 8.15
A (acc) EUR 1.44% 896,133.662 17.79 17.54 18.35
A (acc) EUR-H1 (hedged) 1.43% 879,582.570 9.68 9.53 9.92
A (acc) USD 1.43% 2,161,151.274 16.24 15.83 15.90
A (Mdis) AUD-H1 (hedged) 1.42% 260,137.525 5.68 5.70 6.14
A (Mdis) EUR 1.43% 721,541.784 7.31 7.36 8.05
A (Mdis) SGD 1.43% 40,960.230 5.96 6.08 6.55
A (Mdis) SGD-H1 (hedged) 1.43% 197,290.047 5.59 5.62 5.98
A (Mdis) USD 1.44% 2,304,225.053 8.06 8.01 8.42
C (Mdis) USD 2.21% 174,595.344 7.52 7.51 7.95
| (acc) CHF-H1 (hedged) 0.79% 1,000.000 8.53 8.46 8.72
| (acc) EUR 0.88% 62,908.890 16.24 15.97 16.62
| (acc) EUR-H1 (hedged) 1.00% 9,730.036 9.46 9.29 9.63
| (acc) USD 0.87% 98,082.313 17.96 17.44 17.43
| (Mdis) EUR 0.84% 20,936.000 7.97 8.00 8.71
I (Ydis) EUR-H1 (hedged) 0.83% 6,383.276 517 5.30 5.76
N (acc) EUR 2.13% 274,595.186 15.67 15.50 16.33
N (acc) USD 2.13% 180,350.049 14.31 13.99 14.15
N (Mdis) USD 2.13% 454,654.633 7.58 7.57 8.00
W (acc) EUR 0.51% 89.409 9.32 9.15 9.50
W (acc) EUR-H1 (hedged) 0.90% 22,727.339 8.43 8.28 8.57
W (Mdis) USD 0.90% 53,421.153 6.27 6.22 6.50
Y (Mdis) USD 0.01% 121.359 7.56 7.46 7.72
Z (acc) USD 1.14% 112,993.131 11.05 10.75 10.76
Templeton Asian Growth Fund - USD
A (acc) CHF-H1 (hedged) 2.19% 448,248.921 9.39 9.80 10.55
A (acc) CZK-H1 (hedged) 2.19% 1,490,265.915 93.17 94.74 96.72
A (acc) EUR 2.18% 6,005,451.972 30.39 31.38 33.43
A (acc) EUR-H1 (hedged) 2.19% 1,409,362.690 18.59 19.18 20.53
A (acc) HKD 2.19% 7,579,004.682 10.11 10.36 10.61
A (acc) RMB-H1 (hedged) 2.19% 108,530.417 125.48 129.74 136.95
A (acc) SGD 2.19% 5,152,184.034 8.42 8.80 9.25
A (acc) SGD-H1 (hedged) 2.19% 70,508.603 10.66 10.99 11.49
A (acc) USD 2.19% 16,417,259.018 33.60 34.30 35.09
A (Ydis) EUR 2.19% 2,029,994.193 27.65 28.55 30.43
A (Ydis) GBP 2.19% 180,935.010 23.94 24.53 26.19
A (Ydis) USD 219%  19,245,209.357 30.52 31.15 31.87
C (acc) USD 2.76% 390,526.403 27.16 27.80 28.61
F (acc) USD 3.17% 79,486.017 9.35 9.59 9.91
| (acc) CHF-H1 (hedged) 1.20% 49,600.000 8.69 9.03 9.63
| (acc) EUR 1.17% 2,656,687.238 33.86 34.79 36.70
| (acc) EUR-H1 (hedged) 1.19% 242,565.686 17.95 18.42 19.52
I (acc) USD 1.19% 621,699.184 37.37 37.95 38.44
I (Ydis) EUR-H2 (hedged) 1.16% 5,053,341.584 5.46 5.64 5.79
N (acc) EUR 2.68% 716,197.971 39.86 41.26 4418
N (acc) EUR-H1 (hedged) 2.68% 487,129.126 24.32 25.15 27.06
N (acc) HUF 2.68% 1,996,465.984 170.73 172.02 196.12
N (acc) PLN-H1 (hedged) 2.68% 2,624,922.883 12.33 12.57 12.89
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton Asian Growth Fund - USD (continued)
N (acc) USD 2.68% 1,336,842.820 44.00 45.02 46.29
W (acc) EUR 1.23% 334,696.345 12.36 12.70 13.40
W (acc) EUR-H1 (hedged) 1.24% 11,518.818 8.80 9.03 9.37
W (acc) GBP 1.24% 87,830.254 14.91 15.20 16.08
W (acc) USD 1.24% 1,067,290.608 12.21 12.40 12.56
W (Ydis) EUR 1.24% 221,451.364 12.45 12.82 13.55
Y (Mdis) USD 0.07% 277,241.323 10.17 10.35 10.51
Z (acc) USD 1.69% 66,417.291 13.59 13.83 14.07
Z (Ydis) EUR-H1 (hedged) 1.67% 3,273.509 9.14 9.40 10.01
Z (Ydis) USD 1.69% 49,515.324 9.76 9.94 10.12
Templeton Asian Smaller Companies Fund - USD
A (acc) EUR 2.21% 2,472,063.866 71.30 67.57 66.06
A (acc) SGD 2.21% 91,858.283 52.04 49.95 48.20
A (acc) USD 2.21% 2,738,959.348 57.70 54.04 50.73
A (Ydis) USD 2.21% 1,624,327.064 56.13 52.95 49.71
F (acc) USD 3.21% 100,084.270 12.30 11.58 10.98
I (acc) EUR 1.18% 887,389.687 83.24 78.49 75.98
I (acc) USD 1.18% 3,752,181.859 67.61 62.99 58.52
I (Ydis) USD 1.18% 39,420.000 13.23 12.57 11.86
N (acc) EUR 2.71% 655,186.736 26.24 24.93 24.50
N (acc) USD 2.71% 797,094.892 20.41 19.16 18.08
S (acc) USD 0.90% 90,466.191 13.75 12.80 11.85
W (acc) EUR 1.22% 1,159,334.055 23.19 21.87 21.16
W (acc) USD 1.22% 1,372,469.535 18.66 17.39 16.16
W (Ydis) EUR-H1 (hedged) 1.22% 79,769.000 9.25 8.87 8.73
W (Ydis) USD 1.22% 626,210.079 11.67 11.09 10.46
X (Ydis) USD 0.28% 427,284.775 16.20 15.45 14.60
Y (Mdis) USD 0.01% 72.875 17.13 16.17 15.37
Templeton BRIC Fund - USD
A (acc) EUR 2.47% 2,772,667.188 19.21 19.30 19.92
A (acc) EUR-H1 (hedged) 2.47% 358,480.901 9.27 9.30 9.65
A (acc) HKD 2.47% 72,744.876 9.63 9.60 9.53
A (acc) USD 2.47%  15,802,203.264 17.53 17.41 17.25
C (acc) USD 3.05% 207,181.094 15.77 15.70 15.65
| (acc) USD 1.44% 24,400.534 21.25 20.98 20.59
N (acc) EUR 2.96% 695,856.184 17.55 17.67 18.34
N (acc) USD 2.97% 440,103.590 16.01 15.93 15.87
Templeton China A-Shares Fund - USD
A (acc) HKD 2.00% 3,875.750 51 5.64 7.96
A (acc) SGD 2.00% 666.025 5.03 5.67 8.20
A (acc) USD 2.00% 33,547.582 5.07 5.58 7.86
I (acc) USD 1.15% 500.000 5.20 5.70 7.96
W (acc) USD 1.25% 1,518.373 5.18 5.68 7.95
Y (acc) USD 0.13% 3,249,393.467 5.36 5.84 8.07
Templeton China Fund - USD
A (acc) HKD 2.45% 249,697.446 8.06 9.48 12.71
A (acc) SGD 2.46% 2,182,259.632 5.74 6.90 9.49
A (acc) USD 2.46% 10,605,107.752 17.68 20.73 27.75
A (Ydis) EUR 2.46% 752,193.344 15.40 18.27 25.49
A (Ydis) GBP 2.46% 26,692.867 13.30 15.65 21.87
C (acc) USD 3.04% 395,348.544 11.90 14.00 18.84
F (acc) USD 3.45% 699,611.939 6.07 7.15 9.67
I (acc) USD 1.36% 3,268,651.986 23.35 27.23 36.05
I (Ydis) GBP 1.36% 1,584.099 8.90 10.41 14.38
N (acc) USD 2.96% 933,915.516 16.64 19.57 26.32
W (acc) EUR 1.40% 26,552.247 9.91 11.69 16.13
W (acc) GBP 1.40% 137,726.324 11.28 13.21 18.27
W (acc) USD 1.40% 464,833.906 8.37 9.76 12.93
www.franklintempleton.lu Unaudited Semi-Annual Report 59



FRANKLIN TEMPLETON INVESTMENT FUNDS

Statistical Information

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton China Fund - USD (continued)
W (Ydis) EUR 1.40% 1,176.952 9.06 10.70 14.76
X (acc) HKD 0.27% 642,943.442 9.35 10.88 14.27
Z (acc) USD 1.96% 32,664.258 7.53 8.80 11.72
Templeton Eastern Europe Fund - EUR
A (acc) EUR 2.62% 5,344,732.757 13.12 11.28 7.32
A (acc) EUR RC 0.47% 4,947,736.413 0.19 0.01 -
A (acc) USD 2.62% 1,506,063.311 14.47 12.30 7.67
A (acc) USD RC 0.59% 1,309,292.149 0.41 0.01 -
A (Ydis) EUR 2.62% 46,458.729 12.46 11.16 7.24
A (Ydis) EUR RC 0.47% 42,977.335 0.19 0.01 -
| (acc) EUR 1.40% 736,984.921 10.51 8.98 5.76
| (acc) EUR RC 0.40% 646,089.652 0.15 0.01 -
N (acc) EUR 3.12% 319,346.818 11.59 10.00 6.52
N (acc) EUR RC 0.42% 308,368.695 0.11 0.01 -
W (acc) EUR 1.52% 670,588.126 6.52 5.58 3.58
W (acc) EUR RC 0.56% 403,551.529 0.16 0.01 -
X (acc) EUR 0.30% 146,356.046 5.99 5.10 3.24
X (acc) EUR RC 0.52% 146,356.046 0.16 0.01 -
Templeton Emerging Markets Bond Fund - USD
A (acc) CHF-H1 (hedged) 1.87% 91,722.472 8.36 8.02 7.86
A (acc) EUR-H1 (hedged) 1.86% 759,034.682 7.69 7.30 711
A (acc) NOK-H1 (hedged) 1.87% 417,432.240 9.27 8.79 8.57
A (acc) SEK-H1 (hedged) 1.87% 383,848.038 8.40 7.99 7.82
A (acc) USD 1.87% 5,331,656.869 11.17 10.49 9.82
A (Bdis) CZK-H1 (hedged) 1.86% 1,916,315.551 63.43 61.47 62.06
A (Mdis) AUD-H1 (hedged) 1.87% 31,576,491.962 3.33 3.30 3.45
A (Mdis) HKD 1.87%  55,155,444.500 3.76 3.70 3.75
A (Mdis) SGD-H1 (hedged) 1.87% 5,350,994.523 3.21 3.18 3.27
A (Mdis) USD 1.87% 277,146,351.379 4.1 4.03 4.08
A (Mdis) ZAR-H1 (hedged) 1.87% 2,262,590.168 55.83 54.12 54.08
A (Qdis) EUR 1.87%  16,549,901.281 6.45 6.39 6.78
A (Qdis) GBP 1.87% 598,010.097 4.82 4.73 5.03
A (Qdis) USD 1.87%  36,789,178.421 7.1 6.96 7.07
A (Ydis) EUR-H1 (hedged) 1.87% 3,194,121.296 2.86 2.92 3.20
C (acc) USD 2.44% 572,699.992 22.27 20.99 19.75
F (Mdis) USD 2.86% 1,017,525.502 414 4.08 417
G (Mdis) EUR 2.47% 1,896.704 5.88 5.86 6.21
| (acc) CHF-H1 (hedged) 0.90% 26,370.000 8.23 7.86 7.63
| (acc) EUR-H1 (hedged) 0.90% 79,033.961 9.74 9.19 8.88
| (acc) SEK-H1 (hedged) 0.90% 57,572.073 7.62 7.21 6.98
| (acc) USD 0.90% 7,663,480.876 23.13 21.63 20.04
| (Qdis) GBP-H1 (hedged) 0.90% 317,953.161 3.60 3.52 3.66
| (Qdis) USD 0.90% 76,293.252 5.73 5.58 5.63
| (Ydis) EUR-H1 (hedged) 0.90% 10,699.551 3.09 3.14 3.40
N (acc) USD 2.36% 816,554.866 2717 25.60 24.07
N (Mdis) USD 2.37% 5,136,344.833 3.63 3.57 3.63
N (Qdis) PLN-H1 (hedged) 2.37% 5,371,968.722 3.94 3.86 3.93
S (acc) USD 0.78% 150.735 9.86 9.22 8.52
W (acc) EUR-H1 (hedged) 0.95% 22,114.088 7.61 719 6.95
W (acc) USD 0.95% 925,629.253 9.32 8.72 8.08
W (Qdis) EUR 0.95% 577,630.695 4.87 4.80 5.04
W (Qdis) GBP 0.95% 41,107.811 4.65 4.55 4.79
W (Qdis) GBP-H1 (hedged) 0.95% 1,366,290.225 3.73 3.65 3.79
W (Qdis) USD 0.95% 1,331,792.992 3.69 3.59 3.63
W (Ydis) EUR-H1 (hedged) 0.95% 39,208.426 410 417 4.52
Y (acc) USD 0.01% 217.219 8.44 7.86 7.23
Y (Mdis) USD 0.10% 535,540.393 5.00 4.86 4.83
Z (acc) USD 1.25% 29,746.821 11.84 11.09 10.31
Z (Mdis) USD 1.25% 142,437.045 3.75 3.67 3.69
Templeton Emerging Markets Dynamic Income Fund - USD
A (acc) EUR 1.85% 1,503,334.065 13.36 12.95 12.38
A (acc) EUR-H1 (hedged) 1.85% 635,974.103 8.07 7.81 7.50
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton Emerging Markets Dynamic Income Fund - USD (continued)
A (acc) USD 1.85% 679,679.562 9.96 9.54 8.76
A (Mdis) HKD 1.85% 1,122,428.832 6.81 6.73 6.54
A (Mdis) SGD-H1 (hedged) 1.85% 32,389.206 6.77 6.73 6.66
A (Mdis) USD 1.85% 487,051.379 6.84 6.74 6.55
A (Mdis-pc) HKD 1.85% 53,684.737 7.83 7.76 7.57
A (Mdis-pc) USD 1.85% 124,428.513 7.78 7.68 7.48
A (Qdis) USD 1.85% 1,116,015.733 6.15 6.07 5.90
A (Ydis) EUR 1.85% 2,383,517.263 8.41 8.60 8.71
A (Ydis) EUR-H1 (hedged) 1.85% 523,682.166 4.99 5.10 5.20
C (acc) USD 2.46% 197,929.062 9.28 8.92 8.23
F (Mdis) USD 2.87% 32,115.434 7.85 7.77 7.62
G (acc) EUR-H1 (hedged) 2.44% 1,796.407 8.93 8.67 8.36
| (acc) EUR 0.95% 865,516.904 14.92 14.39 13.63
| (acc) EUR-H1 (hedged) 0.95% 4,315.324 8.51 8.19 7.79
N (acc) EUR-H1 (hedged) 2.35% 1,057,024.632 7.60 7.38 7.1
N (acc) USD 2.35% 1,319,055.561 9.40 9.03 8.33
X (acc) USD 0.30% 16,734.801 12.37 11.76 10.63
Z (acc) USD 1.35% 2,016.324 10.47 10.00 9.13
Templeton Emerging Markets Fund - USD
A (acc) EUR 2.00% 83,156.050 9.67 9.43 9.10
A (acc) EUR-H1 (hedged) 1.99% 822,478.391 8.73 8.50 8.24
A (acc) HKD 1.99% 44,509.504 12.66 12.23 11.33
A (acc) SGD 1.99% 1,286,997.035 8.93 8.81 8.37
A (acc) USD 1.99% 4,383,903.665 43.48 41.89 38.73
A (Ydis) USD 1.99% 4,070,627.646 40.37 39.71 36.95
C (acc) USD 2.57% 168,203.628 34.97 33.79 31.42
G (acc) EUR 2.58% 3,633.171 10.41 10.17 9.85
| (acc) EUR-H1 (hedged) 1.15% 2,772,309.922 9.81 9.51 9.13
| (acc) USD 1.15% 4,023,581.820 31.09 29.82 27.34
J (acc) USD 0.60% 12,537,711.652 8.56 8.19 7.47
N (acc) EUR 2.49% 699,159.104 20.23 19.76 19.13
N (acc) USD 2.49% 2,724,798.708 22.31 21.55 20.02
W (acc) USD 1.25% 664,517.557 13.49 12.94 11.88
W (Ydis) EUR-H1 (hedged) 1.25% 7,395.057 7.46 7.43 7.27
Y (Mdis) USD 0.08% 1,511,874.343 9.99 9.72 9.17
Z (acc) USD 1.50% 534,271.410 12.47 11.98 11.03
Templeton Emerging Markets Local Currency Bond Fund - USD
A (acc) USD 1.80% 156,974.924 8.34 7.91 7.48
A (Mdis) EUR-H1 (hedged) 1.80% 30,414.644 4.52 4.49 4.70
A (Ydis) EUR 1.80% 75,476.364 5.88 5.98 6.46
C (acc) USD 2.38% 90,000.000 8.06 7.67 7.29
I (acc) EUR 0.90% 72,960.156 9.82 9.38 9.15
| (acc) EUR-H1 (hedged) 0.90% 9,650.154 7.64 7.28 7.09
| (acc) NOK-H1 (hedged) 0.90% 81,430.000 8.77 8.36 8.1
| (acc) SEK-H1 (hedged) 0.90% 80,999.500 7.72 7.37 7.18
| (acc) USD 0.90% 90,000.000 8.79 8.29 7.78
I (Qdis) USD 0.90% 90,000.000 5.54 5.42 5.43
I (Ydis) EUR 0.90% 76,416.783 6.21 6.29 6.73
| (Ydis) EUR-H1 (hedged) 0.90% 8,106.684 4.76 4.81 5.17
N (acc) USD 2.30% 96,335.048 8.10 7.70 7.32
N (Qdis) EUR-H1 (hedged) 2.30% 8,106.684 4.40 4.38 4.63
W (acc) EUR-H1 (hedged) 0.95% 8,106.684 7.61 7.26 7.06
W (acc) GBP-H1 (hedged) 0.95% 7,147.707 8.03 7.60 7.30
W (acc) USD 0.95% 187,285.000 8.76 8.27 7.76
W (Mdis) USD 0.95% 90,000.000 5.48 5.36 5.36
W (Qdis) EUR-H1 (hedged) 0.95% 8,106.684 4.76 4.71 4.91
W (Qdis) GBP-H1 (hedged) 0.95% 7,147.707 5.05 4,95 5.09
Y (acc) SEK-H1 (hedged) 0.11% 80,999.500 8.03 7.63 7.38
Y (Mdis) EUR 0.1% 436.300 7.84 7.73 7.97
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton Emerging Markets Smaller Companies Fund - USD
A (acc) EUR 2.47% 2,705,090.125 18.37 17.63 16.58
A (acc) EUR-H1 (hedged) 2.45% 3,754.438 9.77 9.37 8.84
A (acc) USD 2.47% 4,379,080.855 14.19 13.47 12.16
A (Ydis) GBP 2.47% 80,859.148 21.78 20.74 19.55
A (Ydis) USD 2.47% 977,575.524 13.59 12.89 11.64
C (acc) USD 3.04% 147,878.424 14.37 13.67 12.42
| (acc) EUR 1.40% 6,539,866.874 21.87 20.88 19.43
| (acc) USD 1.41% 910,782.492 16.89 15.93 14.23
N (acc) USD 2.97% 1,376,001.569 13.10 12.46 11.31
W (acc) EUR 1.47% 2,669,717.220 12.86 12.28 11.43
W (acc) GBP 1.47% 531,403.596 26.96 25.55 23.83
W (acc) USD 1.47% 491,831.656 17.99 16.98 15.18
W (Ydis) EUR-H1 (hedged) 1.45% 4,238.316 8.91 8.67 8.23
Y (Mdis) USD 0.09% 840,137.562 13.07 12.48 11.42
Y (Ydis) JPY 0.09% 1,557,633.797 1,518.22 1,506.45 1,293.25
Templeton Emerging Markets Sustainability Fund - USD
A (acc) EUR 1.90% 118,907.712 9.60 9.93 9.80
A (acc) EUR-H1 (hedged) 1.90% 10,719.615 8.25 8.53 8.45
A (acc) USD 1.90% 17,443.454 9.04 9.24 8.76
A (Ydis) EUR 1.90% 9,458.807 9.60 9.93 9.80
A (Ydis) USD 1.90% 15,181.213 9.04 9.25 8.76
EB (acc) EUR 0.50% 95.374 10.02 10.30 -
EB (acc) GBP 0.50% 82.109 10.09 10.30 -
EB (acc) USD 0.50% 100.000 10.50 10.67 -
| (acc) EUR 0.99% 272,533.352 9.89 10.19 9.96
| (acc) EUR-H1 (hedged) 0.99% 8,530.968 8.49 8.75 8.59
| (acc) USD 0.99% 1,623,580.004 9.30 9.48 8.90
I (Ydis) EUR 0.99% 7,997.782 9.71 10.10 9.93
I (Ydis) USD 0.99% 9,375.000 9.15 9.41 8.87
N (acc) EUR 2.40% 9,086.647 9.44 9.80 9.72
N (acc) USD 2.40% 9,375.000 8.88 9.12 8.69
N (Ydis) EUR 2.40% 7,997.782 9.43 9.80 9.72
W (acc) CHF-H1 (hedged) 1.10% 9,213.000 8.34 8.70 8.60
W (acc) EUR 1.10% 341,378.281 9.86 10.16 9.94
W (acc) EUR-H1 (hedged) 1.10% 8,530.968 8.46 8.73 8.58
W (acc) GBP 1.10% 7,265.189 9.38 9.60 9.42
W (acc) GBP-H1 (hedged) 1.10% 7,749.535 8.74 8.95 8.70
W (acc) USD 1.10% 9,375.000 9.26 9.45 8.89
W (Ydis) EUR 1.10% 7,997.782 9.71 10.10 9.91
W (Ydis) USD 1.10% 9,375.000 9.14 9.40 8.86
Templeton Euroland Fund - EUR
A (acc) EUR 1.85% 3,630,970.537 24.79 24.39 20.36
A (acc) SGD 1.84% 351,111.449 9.44 9.40 7.74
A (acc) USD 1.84% 686,572.181 9.77 9.50 7.62
A (acc) USD-H1 (hedged) 1.84% 23,952.947 11.83 11.54 9.28
A (Ydis) EUR 1.85% 396,477.892 20.00 19.76 16.53
A (Ydis) USD 1.84% 2,442,959.089 9.50 9.29 7.49
C (acc) USD-H1 (hedged) 2.40% 2,474.804 11.31 11.05 8.95
| (acc) EUR 0.85% 267,956.705 24.83 24.30 20.08
N (acc) EUR 2.60% 1,185,634.203 13.75 13.58 11.42
N (acc) USD-H1 (hedged) 2.57% 2,474.725 11.21 10.97 8.91
S (acc) EUR 0.75% 88.960 12.29 12.03 9.93
W (acc) EUR 0.90% 11,213.839 11.28 11.04 9.13
W (acc) USD 0.90% 1,112.809 11.39 11.02 8.76
W (acc) USD-H1 (hedged) 0.90% 7,579.592 12.73 12.35 9.84
Templeton European Dividend Fund - EUR
A (acc) EUR 1.91% 370,848.578 19.09 18.22 15.99
A (Mdis) SGD-H1 (hedged) 1.84% 4,498.985 10.02 9.79 8.80
A (Mdis) USD 1.87% 79,158.393 7.50 7.23 6.38
A (Mdis) USD-H1 (hedged) 1.84% 32,644.916 9.97 9.64 8.54
A (Ydis) EUR 1.91% 430,062.081 11.83 11.62 10.56
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Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton European Dividend Fund - EUR (continued)
| (acc) EUR 0.85% 243,503.681 21.42 20.34 17.66
| (Qdis) EUR 0.98% 17,439.160 10.14 9.86 8.96
N (acc) EUR 2.66% 339,894.135 17.39 16.66 14.74
N (acc) PLN-H1 (hedged) 2.62% 825,605.000 14.66 13.86 11.62
W (Qdis) CHF-H1 (hedged) 1.02% 2,593.289 9.86 9.70 8.92
Y (Mdis) EUR 0.08% 222.058 9.09 8.80 7.93
Templeton European Opportunities Fund - EUR
A (acc) EUR 1.84% 5,261,439.982 14.46 14.31 13.40
A (acc) NOK-H1 (hedged) 1.84% 20,738.363 10.21 10.10 9.44
A (acc) SGD-H1 (hedged) 1.84% 118,999.044 13.40 13.25 12.15
A (acc) USD 1.84% 509,237.527 10.17 9.95 8.94
A (acc) USD-H1 (hedged) 1.84% 154,763.254 12.11 11.88 10.71
A (Ydis) GBP 1.84% 26,848.996 15.66 15.47 14.57
I (acc) EUR 0.97% 144,578.931 30.40 29.95 27.79
N (acc) EUR 2.59% 1,677,388.394 12.13 12.05 11.37
N (acc) USD 2.59% 134,592.196 9.38 9.21 8.34
W (acc) EUR 1.04% 20,557.466 11.29 11.13 10.34
Templeton European Small-Mid Cap Fund - EUR
A (acc) EUR 1.86% 1,293,590.013 40.61 39.76 33.09
A (acc) USD 1.86% 272,043.988 44.86 43.41 34.69
A (acc) USD-H1 (hedged) 1.83% 6,387.028 11.31 10.97 8.79
C (acc) USD-H1 (hedged) 2.41% 23,320.542 10.98 10.67 8.61
I (acc) EUR 1.00% 144,403.015 51.75 50.44 41.61
I (acc) USD 0.99% 537.655 56.63 54.55 43.21
| (acc) USD-H1 (hedged) 0.97% 2,580.769 15.00 14.48 11.52
N (acc) EUR 2.61% 185,062.224 35.65 35.03 29.37
N (acc) USD-H1 (hedged) 2.57% 2,671.809 10.85 10.55 8.54
W (acc) EUR 1.07% 201,611.303 18.24 17.78 14.68
X (acc) EUR 0.15% 77.372 15.98 15.51 12.67
Y (Mdis) EUR 0.01% 173.967 9.99 9.93 8.33
Templeton Frontier Markets Fund - USD
A (acc) EUR 2.58% 2,627,619.454 25.67 24.37 23.45
A (acc) EUR-H1 (hedged) 2.58% 1,201,129.464 10.42 9.88 9.42
A (acc) SGD 2.58% 73,825.706 18.75 18.03 17.11
A (acc) USD 2.58% 2,491,917.759 20.77 19.49 18.01
A (Ydis) GBP 2.58% 86,142.961 25.34 24.00 23.14
A (Ydis) USD 2.58% 400,030.452 18.43 17.40 16.08
C (acc) USD 3.16% 7,910.083 17.98 16.92 15.73
I (acc) EUR 1.49% 758,250.640 30.21 28.52 27.15
| (acc) USD 1.49% 246,894.150 24.48 22.85 20.88
| (Ydis) GBP 1.53% 15,810.463 25.55 24 .47 23.52
N (acc) EUR 3.07% 486,035.245 23.79 22.64 21.90
N (acc) EUR-H1 (hedged) 3.07% 1,251,369.669 15.20 14.44 13.85
N (acc) PLN-H1 (hedged) 3.07% 503,598.760 13.02 12.20 11.12
W (acc) EUR 1.58% 494,587.098 15.22 14.38 13.70
W (acc) GBP 1.58% 350,654.325 19.24 18.03 17.21
W (acc) USD 1.58% 245,430.877 16.36 15.27 13.97
X (acc) USD 0.30% 101.063 17.60 16.32 14.72
Z (acc) GBP 2.07% 4,193.776 18.36 17.26 16.56
Z (Ydis) EUR-H1 (hedged) 2.06% 880.000 9.45 9.08 8.62
Templeton Global Balanced Fund - USD
A (acc) EUR 1.66% 1,012,895.567 32.73 31.34 30.15
A (acc) EUR-H1 (hedged) 1.66% 219,673.449 20.35 19.46 18.76
A (acc) SGD 1.66% 2,284,557.116 13.56 13.15 12.48
A (acc) USD 1.66% 3,439,796.695 36.12 34.19 31.58
A (Qdis) USD 1.66% 8,134,708.159 23.37 22.43 21.43
AS (acc) SGD 1.55% 5,302,705.441 12.92 12.53 11.88
C (Qdis) USD 2.24% 535,464.975 13.07 12.58 12.09
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2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton Global Balanced Fund - USD (continued)
F (Qdis) USD 2.66% 208,077.164 10.77 10.38 10.02
I (Ydis) USD 0.84% 4,479.037 13.82 13.41 12.61
N (acc) EUR 2.16% 1,476,936.407 22.17 21.29 20.58
N (acc) EUR-H1 (hedged) 2.16% 522,199.214 10.18 9.76 9.46
W (acc) EUR 0.88% 410,240.675 12.86 12.27 11.71
W (acc) GBP-H1 (hedged) 0.88% 149,061.586 11.76 11.12 10.50
W (acc) USD 0.88% 1,045,160.706 14.08 13.27 12.17
X (Ydis) USD 0.27% 82,232.456 11.07 10.71 10.01
Z (acc) USD 1.15% 323,051.511 12.93 12.21 11.22
Templeton Global Bond (Euro) Fund - EUR
A (acc) EUR 1.45% 2,232,085.667 12.70 12.34 12.12
A (acc) USD 1.45% 44,137.361 7.95 7.63 7.20
A (Ydis) EUR 1.45% 1,497,695.914 5.84 5.91 6.19
| (acc) EUR 0.75% 42,103.385 13.68 13.23 12.90
N (acc) EUR 2.15% 742,923.771 11.02 10.74 10.63
N (Ydis) EUR 2.05% 200.000 5.66 5.71 5.98
W (acc) EUR 0.80% 124,372.086 9.07 8.78 8.57
X (acc) EUR 0.15% 193.694 8.66 8.35 8.10
Templeton Global Bond Fund - USD
A (acc) CHF-H1 (hedged) 1.39% 966,208.506 9.60 9.49 9.91
A (acc) CZK-H1 (hedged) 1.39% 6,881,300.377 98.03 94.49 93.09
A (acc) EUR 1.39%  12,203,242.042 24.27 23.76 24.71
A (acc) EUR-H1 (hedged) 1.39% 8,085,270.265 16.42 16.06 16.62
A (acc) HKD 1.39% 1,251,880.298 11.95 11.60 11.60
A (acc) NOK-H1 (hedged) 1.39% 1,043,923.778 11.55 11.29 11.64
A (acc) SEK-H1 (hedged) 1.39% 2,367,102.468 10.33 10.12 10.50
A (acc) USD 1.39%  15,105,919.078 26.80 25.93 25.89
A (Mdis) AUD-H1 (hedged) 1.39% 2,676,282.623 6.58 6.58 7.07
A (Mdis) CAD-H1 (hedged) 1.39% 200,358.566 6.06 6.03 6.39
A (Mdis) EUR 1.39%  15,530,184.963 10.86 10.88 11.87
A (Mdis) EUR-H1 (hedged) 1.39% 8,631,559.337 6.53 6.54 7.10
A (Mdis) GBP 1.39% 856,309.422 9.41 9.36 10.23
A (Mdis) GBP-H1 (hedged) 1.39% 1,174,297.560 5.65 5.61 6.02
A (Mdis) HKD 1.39% 14,150,891.070 6.53 6.49 6.81
A (Mdis) RMB-H1 (hedged) 1.39% 89,162.345 71.25 71.51 76.88
A (Mdis) SGD 1.39% 4,272,552.841 6.84 6.95 7.48
A (Mdis) SGD-H1 (hedged) 1.39% 5,192,865.912 7.07 7.07 7.52
A (Mdis) USD 1.39%  91,812,992.062 11.98 11.87 12.43
A (Ydis) CHF-H1 (hedged) 1.39% 254,784.880 5.03 5.20 5.78
A (Ydis) EUR 1.39%  10,909,993.182 10.95 11.21 12.38
A (Ydis) EUR-H1 (hedged) 1.39%  14,398,522.331 5.14 5.25 5.80
AX (acc) USD 1.59% 3,487,765.960 19.90 19.27 19.28
B (Mdis) USD 1.90% 74.060 11.14 11.07 11.63
C (acc) USD 2.17% 280,854.111 8.46 8.22 8.27
C (Mdis) USD 2.17% 4,471,275.052 8.59 8.54 9.02
F (Mdis) USD 2.39% 503,230.214 5.87 5.84 6.18
| (acc) CHF-H1 (hedged) 0.84% 4,966,975.182 9.75 9.61 9.98
I (acc) EUR 0.85% 1,350,592.611 20.95 20.45 21.15
| (acc) EUR-H1 (hedged) 0.84% 1,768,452.942 14.43 14.07 14.48
| (acc) NOK-H1 (hedged) 0.85%  23,704,932.189 9.19 8.96 9.19
I (acc) USD 0.85% 3,377,611.148 23.28 22.47 22.31
I (Mdis) EUR 0.79% 855.002 9.60 9.59 10.31
| (Mdis) GBP 0.87% 322,870.573 9.17 9.09 9.88
| (Mdis) GBP-H1 (hedged) 0.87% 293,504.522 6.50 6.44 6.87
I (Mdis) JPY 0.84% 2,405,451.654 1,068.04 1,079.75 1,057.97
| (Mdis) JPY-H1 (hedged) 0.83% 1,345,243.729 530.67 541.46 596.13
I (Ydis) EUR 1.06% 11,564.000 10.04 10.26 11.27
| (Ydis) EUR-H1 (hedged) 0.93% 82,861.271 5.43 5.54 6.10
N (acc) EUR 2.09% 2,293,447.819 22.31 21.92 22.95
N (acc) EUR-H1 (hedged) 2.09% 3,109,663.148 15.13 14.85 15.48
N (acc) HUF 2.09% 1,051,552.481 162.08 155.01 172.79
N (acc) PLN-H1 (hedged) 2.09% 1,501,309.857 12.55 12.16 12.01
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2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton Global Bond Fund - USD (continued)
N (acc) USD 2.09% 3,279,040.109 24.62 23.91 24.04
N (Mdis) EUR-H1 (hedged) 2.09% 6,209,353.223 7.16 7.20 7.87
N (Mdis) USD 2.09% 2,665,564.738 6.04 6.00 6.33
N (Ydis) EUR-H1 (hedged) 2.09% 2,074,349.720 4.86 4.99 5.55
S (acc) EUR-H1 (hedged) 0.54% 17,678.189 8.27 8.05 8.31
S (Mdis) EUR 0.54% 254.008 6.58 6.56 7.10
W (acc) CHF-H1 (hedged) 0.90% 128,557.942 7.87 7.76 8.06
W (acc) EUR 0.89% 486,247.722 11.68 11.40 11.80
W (acc) EUR-H1 (hedged) 0.87% 137,080.635 9.37 9.16 9.42
W (acc) USD 0.89% 2,329,672.976 11.10 10.71 10.64
W (Mdis) EUR 0.90% 238,238.082 7.36 7.35 7.98
W (Mdis) GBP 0.89% 1,579,967.311 8.04 7.97 8.67
W (Mdis) GBP-H1 (hedged) 0.90% 498,093.445 6.13 6.08 6.49
W (Mdis) USD 0.89% 1,589,896.502 5.86 5.79 6.03
W (Ydis) CHF-H1 (hedged)? - - - 6.10 6.74
W (Ydis) EUR 0.89% 678,681.598 7.40 7.56 8.30
W (Ydis) EUR-H1 (hedged) 0.89% 95,078.126 4.91 5.00 5.50
X (acc) EUR 0.15% 77.363 13.16 12.80 13.16
X (acc) EUR-H1 (hedged) 0.15% 3,215.913 9.34 9.07 9.27
X (acc) USD 0.30% 674,906.776 10.20 9.81 9.69
Y (Mdis) USD 0.01% 251.236 7.51 7.39 7.64
Z (acc) EUR 1.09% 81,688.550 14.18 13.86 14.37
Z (acc) USD 1.09% 867,536.861 12.14 11.73 11.68
Z (Mdis) GBP-H1 (hedged) 1.09% 16,151.617 6.05 6.00 6.41
Z (Mdis) USD 1.09% 341,550.836 6.22 6.15 6.42
Z (Ydis) EUR-H1 (hedged) 1.09% 28,484.354 5.27 5.38 5.93
Templeton Global Climate Change Fund - EUR
A (acc) CZK-H1 (hedged) 1.82% 74,470.162 128.61 124.60 96.77
A (acc) EUR 1.82% 3,236,308.728 34.43 33.83 27.55
A (acc) USD-H1 (hedged) 1.83% 2,063,929.551 18.12 17.65 13.85
A (Ydis) EUR 1.83%  24,305,746.920 30.28 29.88 24.33
F (acc) USD-H1 (hedged) 2.81% 162,389.761 11.03 10.79 -
I (acc) EUR 0.85% 7,883,862.968 36.08 35.28 28.45
| (acc) USD-H1 (hedged) 0.85% 1,685,669.259 11.78 11.41 8.86
N (acc) EUR 2.57% 1,103,926.893 26.69 26.32 21.60
N (acc) PLN-H1 (hedged) 2.57% 2,691,150.112 12.54 12.18 9.51
S (acc) EUR 0.65% 8,540,437.618 10.45 10.21 -
S (acc) USD 0.65% 100.000 11.75 11.35 -
W (acc) EUR 0.90% 2,543,670.045 22.49 21.99 17.75
W (acc) GBP 0.90% 903,463.879 11.46 11.13 9.01
Z (acc) EUR 1.20% 1,554,560.818 20.26 19.85 15.98
Templeton Global Equity Income Fund - USD
A (acc) EUR 1.60% 127,872.735 19.05 18.73 17.34
A (acc) USD 1.60% 707,061.093 16.72 16.25 14.45
A (Mdis) RMB-H1 (hedged) 1.80% 2,094.088 102.06 101.54 95.04
A (Mdis) SGD 1.87% 1,901,987.973 5.89 5.94 5.56
A (Mdis) USD 1.60% 3,335,953.022 9.43 9.26 8.42
AS (Mdis) SGD 1.75% 941,724.450 9.36 9.42 8.81
B (Qdis) USD 2.10% 1,826.484 8.23 8.07 7.36
N (Mdis) USD 2.57% 23,227.023 8.20 8.09 7.43
Y (Mdis) USD 0.01% 106.876 14.19 13.67 11.96
Templeton Global Fund - USD
A (acc) HKD 1.83% 101,741.537 18.10 17.28 15.19
A (acc) SGD 1.83% 1,181,797.105 10.97 10.69 9.65
A (acc) USD 1.83% 1,964,265.578 44 .24 42.08 36.96
A (Ydis) USD 1.83%  12,424,050.599 38.49 36.62 32.16
AS (acc) SGD 1.73% 621,277.438 11.37 11.08 9.98
C (acc) USD 2.41% 218,761.507 24.07 22.96 20.28
www.franklintempleton.lu Unaudited Semi-Annual Report 65



FRANKLIN TEMPLETON INVESTMENT FUNDS

Statistical Information

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton Global Fund - USD (continued)
I (acc) USD 0.85% 152,015.046 27.50 26.02 22.63
N (acc) USD 2.58% 452,869.664 26.85 25.64 22.69
W (Ydis) USD 0.90% 54,845.096 12.33 11.81 10.34
X (Ydis) USD 0.25% 58,829.454 10.73 10.31 9.04
Z (acc) USD 1.20% 52,999.713 12.26 11.63 10.15
Templeton Global High Yield Fund - USD
A (acc) EUR 1.70% 529,562.420 14.44 13.70 13.16
A (acc) USD 1.70% 374,331.125 15.94 14.94 13.78
A (Mdis) EUR 1.70% 6,823,647.142 5.12 5.04 5.21
A (Mdis) USD 1.70% 3,181,169.120 5.64 5.49 5.46
F (Mdis) USD 2.70% 370,112.265 7.36 7.20 7.22
| (acc) EUR 0.91% 53,786.360 16.39 15.48 14.75
N (acc) EUR 2.20% 556,954.781 13.28 12.63 12.19
Templeton Global Income Fund - USD
A (acc) EUR 1.71% 2,968,400.901 21.68 20.86 19.91
A (acc) EUR-H1 (hedged) 1.66% 175,209.221 8.69 8.36 7.97
A (acc) USD 1.71% 1,648,125.076 19.02 18.10 16.59
A (Mdis) SGD-H1 (hedged) 1.66% 10,958.430 6.75 6.63 6.45
A (Qdis) EUR-H1 (hedged) 1.66% 201,726.022 6.05 5.95 5.93
A (Qdis) HKD 1.70% 1,404,820.791 8.88 8.69 8.31
A (Qdis) USD 1.71% 2,469,009.999 10.22 9.96 9.51
C (acc) USD 2.28% 39,979.405 9.40 8.97 8.27
C (Qdis) USD 2.28% 874,685.379 9.68 9.47 9.09
| (acc) EUR-H1 (hedged) 0.88% 6,011.016 9.32 8.92 8.50
I (acc) USD 0.90% 344,437.961 21.77 20.63 18.75
N (acc) EUR-H1 (hedged) 2.20% 97,197.262 8.06 7.77 7.45
N (acc) USD 2.20% 2,184,091.352 17.34 16.54 15.23
N (Qdis) EUR-H1 (hedged) 2.20% 583,375.896 5.79 5.72 5.72
S (acc) USD 0.68% 105.259 11.32 10.70 9.70
W (acc) EUR 0.91% 792.326 9.90 9.49 8.98
W (acc) USD 0.91% 65,462.420 10.30 9.76 8.87
Z (acc) USD 1.05% 125,988.245 15.83 15.01 13.66
Templeton Global Smaller Companies Fund - USD
A (acc) USD 1.85% 729,972.310 51.05 48.14 42.96
A (Ydis) USD 1.85% 1,308,043.285 48.18 45.44 40.55
| (acc) USD 1.07% 2,905.674 24.80 23.30 20.62
N (acc) USD 2.60% 99,752.328 31.83 30.13 27.08
Templeton Global Total Return Fund - USD
A (acc) CHF-H1 (hedged) 1.41% 1,294,429.099 9.82 9.58 9.93
A (acc) EUR 1.41% 6,478,833.127 22.36 21.58 22.25
A (acc) EUR-H1 (hedged) 1.40% 6,343,069.958 14.90 14.37 14.80
A (acc) HKD 1.41% 1,864,059.890 11.94 11.43 11.33
A (acc) NOK-H1 (hedged) 1.41% 439,619.194 8.01 7.72 7.95
A (acc) PLN-H1 (hedged) 1.41% 722,902.194 72.58 69.03 67.56
A (acc) SEK-H1 (hedged) 1.41% 3,323,553.435 9.05 8.74 9.03
A (acc) USD 1.41%  18,692,400.713 24.71 23.57 23.33
A (Mdis) AUD-H1 (hedged) 1.41% 9,091,942.560 5.16 5.14 5.58
A (Mdis) CHF-H1 (hedged)’ 1.38% 2,196.500 10.35 - -
A (Mdis) EUR 1.41%  13,380,805.361 7.35 7.33 8.04
A (Mdis) EUR-H1 (hedged) 1.41%  15,002,865.399 4.38 4.36 478
A (Mdis) GBP 1.41% 972,960.828 6.37 6.30 6.92
A (Mdis) GBP-H1 (hedged) 1.41% 5,493,741.833 3.65 3.61 3.90
A (Mdis) HKD 1.41% 149,523,182.740 5.33 5.27 5.56
A (Mdis) JPY-H1 (hedged) 1.38% 3,636.375 1,026.77 - -
A (Mdis) RMB-H1 (hedged) 1.41% 627,306.310 56.27 56.14 60.78
A (Mdis) SGD 1.41% 6,010,417.436 5.43 5.48 5.93
A (Mdis) SGD-H1 (hedged) 1.41%  16,499,239.277 5.03 5.01 5.36
A (Mdis) USD 1.41% 52,754,670.072 8.11 7.98 8.40
A (Ydis) CHF-H1 (hedged) 1.41% 823,567.315 3.95 4.08 4.63
A (Ydis) EUR 1.41%  10,587,729.624 7.36 7.54 8.47
A (Ydis) EUR-H1 (hedged) 1.41% 8,119,999.827 410 419 4.75
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Templeton Global Total Return Fund - USD (continued)
B (Mdis) USD 1.83% 6,014.105 7.15 7.06 7.52
C (acc) USD 2.19% 94,409.859 7.61 7.29 7.27
C (Mdis) USD 2.19% 4,247,280.642 6.73 6.66 7.07
F (Mdis) USD 2.41% 120,247.615 6.13 6.07 6.45
| (acc) CHF-H1 (hedged) 0.87% 192,863.004 9.12 8.87 9.16
I (acc) EUR 0.86% 500,217.313 22.22 21.39 21.93
I (acc) EUR-H1 (hedged) 0.86% 466,485.083 14.31 13.76 14.10
I (acc) USD 0.86% 6,251,859.379 24.51 23.32 22.96
| (Mdis) EUR 0.90% 71,960.272 7.55 7.50 8.18
I (Mdis) GBP 0.86% 304,564.607 7.77 7.66 8.37
I (Mdis) GBP-H1 (hedged) 0.86% 283,009.094 5.41 5.33 5.73
I (Mdis) JPY 0.81% 295.648 852.29 856.72 843.52
| (Mdis) JPY-H1 (hedged) 0.82% 11,508.413 402.66 408.61 453.18
I (Mdis) USD 0.72% 239.422 6.71 6.59 6.89
I (Qdis) USD 0.85% 58,161.532 5.42 5.32 5.60
I (Ydis) EUR 0.91% 88,535.121 7.70 7.87 8.79
| (Ydis) EUR-H1 (hedged) 0.86% 7,355,663.679 4.32 4.40 4.95
N (acc) EUR 2.10% 2,614,907.850 19.39 18.78 19.50
N (acc) EUR-H1 (hedged) 2.10% 4,436,719.607 12.90 12.48 12.94
N (acc) HUF 2.1% 1,475,157.961 159.19 150.05 165.79
N (acc) USD 2.10% 3,389,355.022 21.43 20.52 20.45
N (Mdis) EUR-H1 (hedged) 2.10%  11,851,375.944 4.87 4.87 5.37
N (Mdis) USD 2.11% 472,525.285 4.01 3.96 4.20
N (Ydis) EUR-H1 (hedged) 2.10% 1,836,043.615 3.87 3.97 4.53
S (acc) CHF-H1 (hedged) 0.54% 23,548.473 7.42 7.20 7.41
S (acc) EUR 0.54% 180.885 8.53 8.20 8.38
S (acc) EUR-H1 (hedged) 0.54% 4,783.337 7.89 7.57 7.73
S (acc) USD 0.54% 29,949.357 9.38 8.91 8.75
S (Mdis) EUR 0.54% 798.724 6.30 6.26 6.80
S (Mdis) GBP¢ - - - 4.37 4.76
S (Mdis) GBP-H1 (hedged) 0.54% 5,889.949 5.82 5.73 6.18
S (Mdis) USD 0.54% 100,000.000 6.21 6.09 6.36
S (Ydis) USD 0.54% 2,049,000.000 4.72 4.75 5.07
W (acc) CHF-H1 (hedged) 0.91% 25,718.789 7.10 6.90 7.12
W (acc) EUR 0.90% 209,583.384 11.04 10.62 10.90
W (acc) EUR-H1 (hedged) 0.90% 150,098.052 8.77 8.43 8.64
W (acc) GBP-H1 (hedged) 0.91% 78,756.040 8.10 7.73 7.83
W (acc) PLN-H1 (hedged) 0.89% 2,095.297 81.63 77.45 75.45
W (acc) USD 0.90% 900,420.123 10.46 9.95 9.80
W (Mdis) EUR 0.91% 416,742.150 5.76 5.73 6.24
W (Mdis) GBP 0.91% 470,650.807 6.39 6.30 6.88
W (Mdis) GBP-H1 (hedged) 0.91% 299,569.924 4.16 4.10 4.41
W (Mdis) USD 0.91% 1,612,117.647 4.56 4.48 4.70
W (Ydis) CHF-H1 (hedged) 0.89% 6,886.138 4.73 4.87 5.50
W (Ydis) EUR 0.89% 7,922.939 5.70 5.82 6.50
W (Ydis) EUR-H1 (hedged) 0.88% 2,897.000 4.75 4.84 5.45
X (Ydis) USD 0.29% 46,326.495 5.39 5.42 5.77
Y (Mdis) USD 0.01% 141.243 6.13 6.00 6.23
Z (acc) USD 1.11% 246,436.986 12.11 11.54 11.39
Z (Mdis) GBP-H1 (hedged) 1.10% 16,280.715 4.73 4.67 5.04
Z (Mdis) USD 1.11% 322,443.081 4.98 4.90 5.14
Z (Ydis) EUR-H1 (hedged) 1.11% 76,049.639 4.19 4.28 4.83
Templeton Global Total Return Il Fund - USD®
A (acc) HKD - - - 8.87 8.61
A (acc) USD - - - 8.77 8.50
A (Mdis) AUD-H1 (hedged) - - - 8.40 8.39
A (Mdis) EUR - - - 9.00 9.08
A (Mdis) EUR-H1 (hedged) - - - 8.22 8.28
A (Mdis) GBP-H1 (hedged) - - - 8.47 8.42
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Statistical Information

Total Shares Net Asset Value Net Asset Value Net Asset Value
Expense Ratio Outstanding per share per share per share
December 31, as at as at as at as at
2023 December 31, December 31, June 30, June 30,
(See note 25) 2023 2023 2023 2022
Templeton Global Total Return Il Fund - USD? (continued)

A (Mdis) HKD - - - 8.87 8.61
A (Mdis) USD - - - 8.77 8.50

Templeton Growth (Euro) Fund - EUR
A (acc) EUR 1.82% 326,242,686.176 20.55 19.43 17.45
A (acc) USD 1.82% 10,572,692.353 22.71 21.23 18.30
A (Ydis) EUR 1.82% 10,776,576.733 20.29 19.19 17.23
A (Ydis) USD 1.82% 1,029,531.337 22.36 20.89 18.01
I (acc) EUR 0.97% 557,028.560 24.84 23.39 20.82
I (Ydis) EUR 0.95% 3,400.000 19.28 18.27 16.34
N (acc) EUR 2.57% 1,192,074.004 17.16 16.28 14.73
W (acc) EUR 1.02% 156,037.363 12.18 11.47 10.22
W (acc) USD 1.01% 1,652.893 12.69 11.81 10.10
W (Ydis) EUR 1.02% 10,988.000 11.36 10.76 9.62

Templeton Latin America Fund - USD
A (acc) EUR 2.25% 773,735.984 10.16 9.44 7.76
A (acc) SGD 2.26% 1,243,293.184 7.76 7.30 5.93
A (acc) USD 2.26% 1,206,627.096 72.15 66.22 52.31
A (Ydis) EUR 2.26% 176,664.845 49.53 48.44 42.60
A (Ydis) GBP 2.25% 12,081.358 43.07 41.81 36.84
A (Ydis) USD 2.26% 9,846,321.172 54.67 52.86 44.58
C (acc) USD 2.84% 63,715.074 13.35 12.29 9.76
| (acc) USD 1.27% 1,846,746.650 24.93 22.76 17.80
I (Ydis) EUR-H2 (hedged) 1.27% 3,787,612.239 6.93 6.91 6.97
N (acc) PLN-H1 (hedged) 2.75% 2,300,349.378 8.23 7.58 5.94
N (acc) USD 2.75% 332,530.981 35.75 32.89 26.11
W (acc) GBP 1.31% 308,408.406 13.02 11.94 9.75
W (acc) USD 1.31% 645,350.962 9.34 8.53 6.67
X (acc) USD 0.25% 90.679 12.82 11.65 9.02
Z (acc) GBP 1.71% 347.667 12.46 11.47 9.41

*This Fund / share class was launched during the period
9This Fund / share class was closed during the period

"Please refer Note 1 for fund events.
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Notes to Financial Statements
For the period ended December 31, 2023

Note 1 - The Company

Franklin Templeton Investment Funds (“FTIF” or the “Company”) is a collective investment undertaking pursuant to Part | of
the amended Luxembourg law of December 17, 2010 on undertakings for collective investment and qualifies as a société
d’'investissement a capital variable. The Company was incorporated in Luxembourg on November 6, 1990, for an undetermined
period. At the date of this report, it offers shares in 83 sub-funds of the Company (the “Funds”). The Board of Directors of the
Company may authorise the creation of additional Funds in future with different investment objectives.

The Company aims to provide investors with a choice of Funds investing in a wide range of transferable securities and
other eligible assets on a worldwide basis and featuring a diverse array of investment objectives, including capital growth
and income. The overall objective of the Company is to seek to minimise investment exposure through diversification and to
provide Shareholders with the benefit of a portfolio managed by Franklin Templeton, according to its successful time-tested
investment selection methods.

Fund closure

Franklin European Income Fund was put into liquidation effective November 6, 2020 and closed with a final NAV on November
13, 2020. The remaining amount of cash at bank is EUR 6,300 as at December 31, 2023. The management company is
monitoring the cash which will be used to cover costs linked to liquidation.

Franklin Global Managed Income Fund was put into liquidation effective June 5, 2023 and closed with a final NAV on June 12,
2023. The remaining amount of overdraft at bank is EUR 6,986 as at December 31, 2023, and any further liquidation costs
including this overdraft will be monitored by the management company.

Franklin Global Small-Mid Cap Fund was put into liquidation effective January 11, 2021 and closed with a final NAV on January
18, 2021. The remaining amount of cash at bank is USD 222,160 as at December 31, 2023. The management company is
monitoring the cash which will be used to cover costs linked to liquidation.

Franklin K2 Long Short Credit Fund was put into liquidation effective April 30, 2021 and closed with a final NAV on May
14, 2021. The remaining amount of cash at bank is USD 106,245 as at December 31, 2023. The management company is
monitoring the cash which will be used to cover costs linked to liquidation.

Franklin NextStep Dynamic Growth Fund was put into liquidation effective November 27, 2023 and closed with a final NAV
on December 5, 2023. The remaining amount of cash at bank is USD 21,428 as at December 31, 2023. The management
company is monitoring the cash which will be used to cover costs linked to liquidation.

Franklin NextStep Stable Growth Fund was put into liquidation effective November 27, 2023 and closed with a final NAV
on December 5, 2023. The remaining amount of cash at bank is USD 21,960 as at December 31, 2023. The management
company is monitoring the cash which will be used to cover costs linked to liquidation.

Franklin Systematic Style Premia Fund was put into liquidation effective November 4, 2022 and closed with a final NAV
on November 14, 2022. The remaining amount of cash at bank is USD 1,899 as at December 31, 2023. The management
company is monitoring the cash which will be used to cover costs linked to liquidation.

Templeton Global Total Return Il Fund was put into liquidation effective September 25, 2023 and closed with a final NAV
on October 9, 2023. The remaining amount of cash at bank is USD 1,293 as at December 31, 2023. The management
company is monitoring the cash which will be used to cover costs linked to liquidation.

As of December 31, 2023, the above cash balances are still open and there is no Shareholder in the Funds. The cash
accounts will be closed as soon as all invoices are paid. In case of remaining cash, the amount will be distributed to
Shareholders that were still invested at closure.

Fund name change

Franklin UK Equity Income Fund renamed to Martin Currie UK Equity Income Fund effective from December 29, 2023.
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NOTES TO FINANCIAL STATEMENTS

Note 2 - Significant accounting policies

(a) General

The financial statements are prepared in accordance with the regulations of the Grand Duchy of Luxembourg relating to
investment funds under the going concern basis of accounting except for Franklin Global Aggregate Bond Fund, Franklin
NextStep Dynamic Growth Fund, Franklin NextStep Stable Growth Fund and Templeton Global Total Return Il Fund. As such,

the financial statements for these sub-funds have been prepared on a liquidation basis.

(b) Investment in securities

Securities which are listed on a stock exchange or traded on any other organised market are valued at the last available price
on such exchange or market which is normally the principal market for each security, and those securities dealt in on an over-

the-counter market are valued in a manner as near as possible to that for quoted securities.

Securities not listed on any stock exchange nor traded on any organised market are valued at the last available price, or if
such price is not representative of their fair value, they are valued prudently and in good faith on the basis of their reasonably

foreseeable sales prices.

In accordance with the provisions of the current prospectus, Market Level Fair Valuation may be implemented to protect the

interests of the Company’s shareholders against market timing practices, as market timers may seek to exploit possible delays
between the change in the value of a Fund'’s portfolio holdings and the Net Asset Value of the Fund’s Shares in Funds that hold
significant investments in foreign securities because certain foreign markets close several hours ahead of the US markets, and
in Funds that hold significant investments in small-cap securities, high-yield (junk) bonds and other types of investments which

may not be frequently traded.

The Company’s directors are using several methods to reduce the risk of market timing. As at December 31, 2023, a Market

Level Fair Valuation was applied to the following Funds:

Franklin Biotechnology Discovery Fund
Franklin Disruptive Commerce Fund
Franklin Diversified Balanced Fund
Franklin Diversified Conservative Fund
Franklin Diversified Dynamic Fund
Franklin European Total Return Fund
Franklin Genomic Advancements Fund

Franklin Global Fundamental Strategies Fund

Franklin Global Growth Fund

Franklin Global Income Fund

Franklin Global Multi-Asset Income Fund
Franklin Global Real Estate Fund
Franklin Gold and Precious Metals Fund
Franklin Income Fund

Franklin India Fund

Franklin Innovation Fund

Franklin Intelligent Machines Fund
Franklin Japan Fund

Franklin MENA Fund

Franklin Mutual European Fund

Franklin Mutual Global Discovery Fund
Franklin Natural Resources Fund
Franklin NextStep Balanced Growth Fund
Franklin NextStep Conservative Fund
Franklin NextStep Growth Fund

Franklin NextStep Moderate Fund
Franklin Sealand China A-Shares Fund
Franklin Technology Fund
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NOTES TO FINANCIAL STATEMENTS

Note 2 - Significant accounting policies (continued)

(b) Investment in securities (continued)

Martin Currie UK Equity Income Fund

Templeton All China Equity Fund

Templeton Asia Equity Total Return Fund
Templeton Asian Growth Fund

Templeton Asian Smaller Companies Fund
Templeton BRIC Fund

Templeton China A-Shares Fund

Templeton China Fund

Templeton Eastern Europe Fund

Templeton Emerging Markets Dynamic Income Fund
Templeton Emerging Markets Fund

Templeton Emerging Markets Smaller Companies Fund
Templeton Emerging Markets Sustainability Fund
Templeton Euroland Fund

Templeton European Dividend Fund

Templeton European Opportunities Fund
Templeton European Small-Mid Cap Fund
Templeton Frontier Markets Fund

Templeton Global Balanced Fund

Templeton Global Climate Change Fund
Templeton Global Equity Income Fund
Templeton Global Fund

Templeton Global Income Fund

Templeton Global Smaller Companies Fund
Templeton Growth (Euro) Fund

Templeton Latin America Fund

The Company has procedures to determine the fair value of individual securities and other assets for which market prices are
not readily available or which may not be reliably priced. In such circumstances, the price of such investment shall be adjusted
in accordance with the procedures adopted, as determined by or under the direction of the Board of Directors.

During the accounting period under review, gains and losses on investment securities sold were computed on the average cost
basis for all Funds with the exception of the Franklin High Yield Fund, the Franklin Income Fund, the Franklin U.S. Government
Fund, the Templeton Asian Bond Fund and the Templeton BRIC Fund which were computed on the first-in, first-out basis.

During the accounting period under review, discounts and premiums were amortised to income over the period to maturity.

For mortgage-backed and other similar holdings with scheduled debt paydowns, the funds record accruals, based on

their historical experience, for anticipated paydowns. Such accruals are recorded as a reduction or increase to the related
holdings as disclosed on the Schedule of Investments and are included in the related unrealised appreciation/depreciation on
investments shown on the “Statement of Operations and Changes in Net Assets”.

Money market instruments are valued at market value.

On February 24, 2022, Russia began military operations in the sovereign territory of Ukraine. The current political and financial
uncertainty surrounding Russia and Ukraine has increased market volatility and the economic risk of investing in securities in
these countries and other impacted countries within the region. Due to the sanctions, actions by governments, developments in
Ukraine itself and other circumstances, the Manager continues to assess the impact on valuation and liquidity and will take any
potential actions needed, in accordance with the Funds’ valuation policies and procedures. The Russian equity securities are
priced at nil as at December 31, 2023.

Exposure within the sub-funds has been summarised as follows (exposure is limited to non-equity holdings as the equities
have been fair valued at nil):
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Note 2 - Significant accounting policies (continued)

(b) Investment in securities (continued)

% % % % Total
Sub-fund As of Ukraine Russia Belarus Exposed
Franklin Emerging Market Corporate Debt Fund 31/12/2023 0.00% 0.00% 0.29% 0.29%
Franklin Emerging Market Sovereign Debt Hard Currency Fund 31/12/2023 1.27% 0.00% 0.00% 1.27%
Franklin Emerging Markets Debt Opportunities Hard Currency Fund 31/12/2023 0.50% 0.03% 0.49% 1.02%
Franklin Global Aggregate Bond Fund 31/12/2023 0.31% 0.00% 0.00% 0.31%
Franklin K2 Alternative Strategies Fund 31/12/2023 0.43% 0.00% 0.00% 0.43%

(c) Forward foreign exchange contracts

Forward foreign exchange contracts are valued at the forward rate applicable at the “Statement of Net Assets” date for the
remaining period, until maturity. Gains or losses resulting from forward foreign exchange contracts are recognised in the
“Statement of Operations and Changes in Net Assets”.

(d) Financial future contracts

The Company may enter into financial future contracts to gain exposure to market changes. A financial future contract is an
agreement between two parties to buy or sell a security for a set price on a future date. Required initial margin deposits of cash
or securities are maintained by a broker in a segregated account. Subsequent payments, known as variation margin, are made
or received by the Company depending on the fluctuations in the value of the underlying securities. Such variation margin is
accounted for as unrealised gains or losses until the contract is closed, at which time the gains or losses are reclassified to
realised gains or losses. Realised and unrealised gains and losses are included in the “Statement of Operations and Changes
in Net Assets”.

(e) Interest rate swap contracts

Interest rate swap contracts are used to hedge the risk of changes in interest rates and are agreements between two parties
to exchange cash flows based on a notional principal amount. The net interest received or paid on interest rate swap contract
agreements is accrued daily as interest income/expense.

Interest rate swap contracts are marked to market daily based upon quotations from the market makers and the change, if any,
is recorded as an unrealised gain or loss in the “Statement of Operations and Changes in Net Assets”. When the swap contract
is terminated early, the Fund records a realised gain or loss equal to the difference between the current net present value and
the executed net present value. Any outstanding interest accrual is recorded as either a net receivable or net payable.

The risks of interest rate swap contracts include changes in market conditions and the possible inability of the counterparty to
fulfil its obligations under the agreement.

(f) Inflation swap contracts

An inflation swap contract is a bilateral agreement used to transfer inflation risk from one party to another through an exchange
of cash flows.

Inflation swap contracts are marked to market daily based upon quotations from the market makers and the change, if any, is
recorded as an unrealised gain or loss in the “Statement of Operations and Changes in Net Assets”. When the swap contract is
terminated early, the Fund records a realised gain or loss equal to the difference between the current net present value and the
executed net present value. Any outstanding interest accrual is recorded as either a net receivable or net payable.

The risks of inflation swap contracts include changes in market conditions and the possible inability of the counterparty to fulfil
its obligations under the agreement.
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Note 2 - Significant accounting policies (continued)

(g) Cross currency swap contracts

A cross currency swap is an agreement between two parties to exchange interest payments and principals denominated in two
different currencies. Cross currency swap contracts are marked to market daily based upon quotations from the market makers
and the change in value, if any, is recorded as an unrealised gain or loss in the “Statement of Operations and Changes in Net
Assets”.

When the swap contract is terminated early, the Fund records a realised gain or loss equal to the difference between the
current net present value and the executed net present value. Any outstanding interest accrual is recorded as either a net
receivable or net payable.

The risks of cross currency swap contracts include changes in market conditions and the possible inability of the counterparty
to fulfil its obligations under the agreement. There were holdings during the period. However, the fund had no exposure as
at December 31, 2023.

(h) Total return swap contracts

A total return swap is an agreement in which one party makes payments based on a set rate, either fixed or variable, while the
other party makes payments based on the return of an underlying asset, which includes both the income it generates and any
capital gains.

Total return swap contracts are marked to market daily based upon quotations from the market makers and the change in
value, if any, is recorded as an unrealised gain or loss in the “Statement of Operations and Changes in Net Assets”.

When the swap contract is terminated early, the Fund records a realised gain or loss equal to the difference between the
current net present value and the executed net present value. Any outstanding interest accrual is recorded as either a net
receivable or net payable.

The risks of total return swap contracts include changes in market conditions and the possible inability of the counterparty to
fulfil its obligations under the agreement.

(i) Contracts for difference

Contracts for difference are contracts entered into between a broker and the Fund under which the parties agree to make
payments to each other so as to replicate the economic consequences of holding a long or short position in the underlying
security. Contracts for difference also mirror any corporate actions that take place.

Upon entering into contracts for difference, the Fund may be required to pledge to the broker an amount of cash and/or other
assets equal to a certain percentage of the contract amount (“initial margin”). Subsequently, payments known as “variation
margin” are made or received by the Fund periodically depending on fluctuations in the value of the underlying security.

The market value of CFDs is determined by the last known traded price on the exchange on which the underlying securities
or assets are traded or admitted for trading. For underlying securities traded on markets closing after the time of the valuation,
last known prices as of this time or such other time may be used.

Contracts for differences are marked to market daily based upon quotations from the market makers and the change in value,if
any, is recorded as an unrealised gain or loss in the “Statement of Operations and Changes in Net Assets”. Any payment
received or paid to initiate a contract is recorded as a liability or asset in the “Statement of Net Assets”. When the contract is
terminated early, the Fund records a realised gain or loss for any payments received or paid.

www.franklintempleton.lu Unaudited Semi-Annual Report 73



FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 2 - Significant accounting policies (continued)

(j) Credit default swap contracts

A credit default swap contract is a credit derivative transaction in which two parties enter into an agreement, whereby one
party pays the other a fixed periodic payment for the specified life of the agreement. The other party makes no payments
unless a credit event, relating to a predetermined reference asset, occurs. If such an event occurs, the party will then make a
payment to the first party, and the swap will terminate. The value of the underlying securities shall be taken into account for the
calculation of the investment and borrowing powers applicable to individual users.

Credit default swap contracts are marked to market daily based upon quotations from the market makers and the change
in value, if any, is recorded as an unrealised gain or loss in the “Statement of Operations and Changes in Net Assets”. Any
payment received or paid to initiate a contract is recorded as a liability or asset in the “Statement of Net Assets”. When the
swap contract is terminated early, the Fund records a realised gain or loss for any payments received or paid.

The risks of credit default swap contracts include unfavourable changes in interest rates, an illiquid secondary market and
the possible inability of the counterparty to fulfil its obligations under the agreement, which may be in excess of the amount
reflected in the “Statement of Net Assets”.

(k) Option contracts

Options are contracts entitling the holder to purchase or sell a specified number of shares or units of a particular security at a
specified price at any time until the contract-stated expiration date. Options purchased are recorded as investments; options
written (sold) are recorded as liabilities. When the exercise of an option results in a cash settlement, the difference between
the premium (original option value) and the settlement proceeds is accounted for as a realised gain or loss. When securities
are acquired or delivered upon exercise of an option, the acquisition cost or sale proceeds are adjusted by the amount of the
premium. When an option is closed, the difference between the premium and the cost to close the position is accounted for
as a realised gain or loss. When an option expires, the premium is accounted for as a realised gain for options written or as a
realised loss for options purchased.

The risks include price movements in the underlying securities, the possibility there may be an illiquid options market, or the
inability of the counterparties to fulfil their obligations under the contract.

The Company writes options on securities, futures and interest rate swaps (“swaptions”). These options are settled in cash
and subject the Company to unlimited risk of loss. The Company, however, is not subject to credit risk on written options as the
counterparty has already performed its obligation by paying the premium at the inception of the contract.

The market values are recorded under “Option Contracts at Market Value” in the “Statement of Net Assets”.

(I) Foreign exchange transactions

Transactions expressed in currencies other than each Fund’s currency are translated into each Fund’s currency at the
exchange rates applicable on the transaction dates.

Assets and liabilities denominated in currencies other than each Fund’s currency are translated into each Fund’s currency at
the appropriate exchange rates ruling at the period end. Gains and losses on foreign exchange transactions are recognised in
the “Statement of Operations and Changes in Net Assets” in determining the results for the accounting period.

The reference currency of the Company as reflected in the financial statements is U.S. dollar. The principal exchange rates
applied as at December 31, 2023 are as follows:

AED 3.6728 HUF 346.8800 PHP 55.3980
AUD 1.4672 IDR 15397.0000 PLN 3.9344
BRL 4.8524 INR 83.2175 QAR 3.6438
CAD 1.3250 ISK 135.9500 RON 4.5055
CHF 0.8411 JPY 140.9750 RSD 106.2100
CLP 881.0100 KES 157.0000 RUB 89.2500
CNH 7.1258 KRW 1294.8600 SAR 3.7500
COP 3875.3400 KWD 0.3073 SEK 10.0841
CZK 22.3610 KZT 455.3600 SGD 1.3197
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Note 2 - Significant accounting policies (continued)

(I) Foreign exchange transactions (continued)

DKK 6.7516 MAD 9.8672 THB 34.4200
DOP 58.0450 MXN 16.9805 TRY 29.5872
EGP 30.9250 MYR 4.5950 TWD 30.6820
EUR 0.9057 NOK 10.1594 uyu 39.0600
GBP 0.7844 NzZD 1.6817 uzs 12352.8600
GHS 11.9650 OMR 0.3850 VND 24270.0000
HKD 7.8090 PEN 3.7055 ZAR 18.2909

The above exchange rates have been rounded to four decimal places.

The list of the currency abbreviations is available in note 27.

(m) Mortgage dollar rolls

In a mortgage dollar roll, a Fund sells mortgage-backed securities for delivery in the current month and simultaneously
contracts to repurchase substantially similar (name, type, coupon, and maturity) securities on a specified future date. During
the period between the sale and repurchase, the Fund foregoes principal and interest paid on the mortgage-backed securities.
The Fund is compensated by the difference between the current sales price and the lower forward price for the future
purchase, as well as by the interest earned on the cash proceeds of the initial sale.

Mortgage dollar rolls are marked to market daily based upon quotations from the market makers and the change in value, if
any, is recorded as an unrealised gain or loss in the “Statement of Operations and Changes in Net Assets”.

The difference between the current sales price and the lower forward price is treated as realised gain.

The market values are recorded under “Investment in mortgage dollar rolls at market value” or under “Open Short Positions on
mortgage dollar rolls” in the “Statement of Net Assets”.

(n) Income

Dividends are credited to income on their ex-dividend date. Interest income is accrued on a daily basis and includes the
amortisation of premiums and accretion of discounts, where applicable. Bank interest is credited to the funds upon receipt.
Swap interest where applicable is recorded in accordance with the terms of the relevant swap deal. Sundry income are
principally comprised of derivative income — net margin interest/price alignment on futures, options, accrual adjustments
pertaining to consent fees and tax reclaims.

(o) Securities lending

To the extent permitted in the relevant Fund's investment policy, a Fund may utilise, on a temporary basis, up to 50% of its
assets for securities lending transactions. The volume of the securities lending transactions of each Fund shall be kept at an
appropriate level or each Fund shall be entitled to request the return of the securities lent in a manner that enables it, at all
times, to meet its redemption obligations and that these transactions do not jeopardise the management of each Fund's assets
in accordance with its investment policy. The counterparties to securities lending transactions are selected following an initial
analysis, and subsequent annual review thereafter, of financial statements, company announcements, credit ratings and other
market information which includes general market movements. While there are no predetermined legal status, credit rating

or geographical criteria applied in the selection of the counterparties, these elements are typically taken into account in the
selection process. Loans will be secured continuously by collateral which must at least equal the value of the securities lent.
Securities lending income is disclosed under the caption “Securities lending” in the “Statement of Operations and Changes in
Net Assets”. Any transaction expenses in connection with the loans are charged to the concerned Fund.

(p) Formation expenses

Formation expenses associated with the launch of the new Funds are expensed as incurred.
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Note 2 - Significant accounting policies (continued)

(q) Swing pricing

A Fund may suffer dilution of the net asset value per share due to investors buying or selling shares in a Fund at a price
that does not reflect dealing and other costs that arise when security trades are undertaken by the Investment Manager to
accommodate cash inflows or outflows.

To counter this dilution impact and to protect Shareholders' interests, a swing pricing mechanism may be adopted by the
Company as part of its valuation policy.

The Fund operates a swing pricing mechanism which is applied when the total estimated capital activity (aggregate of
estimated inflows and outflows) at a Fund level exceeds a pre-determined threshold, as determined as a percentage of the net
assets of that Fund for the Valuation Day. Funds can operate a full swing pricing mechanism where the threshold is set to zero
or a partial swing pricing mechanism where the threshold is greater than zero.

Typically, such adjustment will increase the Net Asset Value per Share when there are net inflows into the Fund and decrease
the Net Asset Value per Share when there are net outflows. The Net Asset Value per Share of each Share Class in a Fund

will be calculated separately but any adjustment will, in percentage terms, affect the Net Asset Value per Share of each Share
Class in a Fund identically. Swing pricing does not address the specific circumstances of each individual investor transaction.

The adjustments will seek to reflect the anticipated prices at which the Fund will be buying and selling assets as well as
estimated transaction costs.

Investors are advised that the volatility of the Fund's Net Asset Value might not reflect the true portfolio performance as a
consequence of the application of swing pricing.

The size of the adjustment impact is determined by factors such as the volume of transactions, the purchase or sale prices
of the underlying investments and the valuation method adopted to calculate the value of such underlying investments of the
Fund.

The swing pricing mechanism may be applied across all Funds of the Company. The extent of the price adjustment will be
reset by the Company on a periodic basis to reflect an approximation of current dealing and other costs. Such adjustment may
vary from Fund to Fund and under normal conditions will not exceed 2% of the original Net Asset Value per Share. The Board
of Directors can approve an increase of this limit in case of exceptional circumstances, unusually large Shareholders trading
activities, and if it is deemed to be in the best interest of Shareholders.

The Management Company mandates authority to the Swing Pricing Oversight Committee to implement and on a periodic
basis review, the operational decisions associated with swing pricing. This committee is responsible for decisions relating to
swing pricing and the ongoing approval of swing factors which form the basis of pre-determined standing instructions.

The price adjustment is available on request from the Management Company at its registered office.

On certain share classes, the Management Company may be entitled to a performance fee, where applicable, this will be
based on the unswung NAV.

In the case of a swing pricing event on the last day of the period end, the net assets as disclosed in the “Statement of Net
Assets”, exclude the swing pricing adjustment, however, the net asset value per share as at year end, as disclosed in the
Statistical Information, would include the swing pricing adjustment. No swing pricing applied as at December 31, 2023.

During the period swing pricing adjustments affected the net asset value per share of the following Funds:

Franklin Emerging Market Corporate Debt Fund

Franklin Emerging Market Sovereign Debt Hard Currency Fund
Franklin Emerging Markets Debt Opportunities Hard Currency Fund
Franklin European Corporate Bond Fund

Franklin Global Aggregate Bond Fund

Franklin Global Real Estate Fund

Franklin Gold and Precious Metals Fund
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Note 2 - Significant accounting policies (continued)

(q) Swing pricing (continued)

Franklin Gulf Wealth Bond Fund

Franklin Japan Fund

Franklin MENA Fund

Franklin NextStep Dynamic Growth Fund

Martin Currie UK Equity Income Fund

Templeton Asian Smaller Companies Fund

Templeton Emerging Markets Local Currency Bond Fund
Templeton Emerging Markets Smaller Companies Fund
Templeton Emerging Markets Sustainability Fund
Templeton Global Bond (Euro) Fund

Note 3 - Cross Funds Investments

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Some Funds may invest into shares of UCITS and other open and closed end UCIs which may include other Funds of Franklin
Templeton Investment Funds. As at December 31, 2023, the following Funds held shares issued by another Fund of the

Company.

Investment in securities
at market value as per

Market value

Investment in securities
at market value after

Statement of Cross Funds deduction of Cross Funds

Currency of Net Assets investment investments

Franklin Diversified Balanced Fund EUR 180,024,214 4,060,050 175,964,164
Franklin Global Multi-Asset Income Fund EUR 120,946,062 2,828,590 118,117,472
Franklin NextStep Balanced Growth Fund usD 17,606,976 2,456,780 15,150,196
Franklin NextStep Conservative Fund usD 31,207,530 2,752,887 28,454,643
Franklin NextStep Growth Fund usD 21,616,624 1,581,106 20,035,518
Franklin NextStep Moderate Fund usb 61,977,358 4,990,884 56,986,474
Templeton Asian Growth Fund usbD 1,815,158,692 17,402,728 1,797,755,964
Templeton Emerging Markets Dynamic Income Fund UsbD 104,016,304 1,670,904 102,345,400

The total combined net assets at period-end without Cross Funds investments would amount to USD 64,377,923,553.

Note 4 - Time deposits ("TDs")

As at December 31, 2023, the Company had the following cash on time deposits:

Fund Value of TDs in Fund
Counterparty Currency
Franklin Diversified Balanced Fund

Toronto-Dominion Bank

(The) EUR 8,300,000
Franklin Diversified Conservative Fund

Toronto-Dominion Bank

(The) EUR 2,700,000
Franklin Diversified Dynamic Fund

Toronto-Dominion Bank

(The) EUR 5,900,000
Franklin Global Growth Fund

Royal Bank of Canada uUsD 4,500,000
Franklin Global Multi-Asset Income Fund

Toronto-Dominion Bank

(The) EUR 800,000
Franklin Global Real Estate Fund

Royal Bank of Canada ushD 1,200,000
Franklin Gulf Wealth Bond Fund

Royal Bank of Canada usb 900,000
Franklin India Fund

National Bank of Canada uUsD 36,800,000

www.franklintempleton.lu

Fund Value of TDs in Fund

Counterparty Currency

Franklin K2 Alternative Strategies Fund

Credit Agricole Corporate

and Investment Bank uUsD 75,824,100

National Bank of Canada uUsD 70,554,100

Royal Bank of Canada usbD 99,785,900

246,164,100

Franklin NextStep Balanced Growth Fund

Royal Bank of Canada uUsD 300,000

Franklin NextStep Conservative Fund

Royal Bank of Canada usbD 600,000

Franklin NextStep Growth Fund

Royal Bank of Canada uUsD 400,000

Franklin NextStep Moderate Fund

Royal Bank of Canada uUsD 1,200,000

Franklin Sealand China A-Shares Fund

Royal Bank of Canada usbD 600,000

Martin Currie UK Equity Income Fund

Royal Bank of Canada GBP 600,000

Templeton Asia Equity Total Return Fund

Royal Bank of Canada usD 200,000
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Note 4 - Time deposits ("TDs") (continued)

Fund Value of TDs in Fund Fund Value of TDs in Fund
Counterparty Currency Counterparty Currency
Templeton Asian Growth Fund .
Templeton European Opportunities Fund
Royal Bank of Canada USb 8,400,000 Credit Agricole Group EUR 5,000,000
Templeton Asian Smaller Companies Fund .
National Bank of Canada USD 30,000,000 g‘ig‘;’:“ﬁ;:’gf::" Small-Mid Cap E‘Jl': 1,700,000
Royal Bank of Canada USD 30,000,000 9 P e
60,000,000 Templeton Global Bond (Euro) Fund
Templeton BRIC Fund Credit Agricole Group EUR 2,200,000
Royal Bank of Canada UsSD 10,400,000 Templeton Global Climate Change Fund
. Credit Agricole Group EUR 6,100,000
;zm;'g;‘;’l‘( gfh'cnaan‘:c';ha’es Fund USD 1100000  National Bank of Canada USD 26,628,024
v ,100, 32,728,024
Templeton China Fund .
Templeton Global Equity Income Fund
Royal Bank of Canada Usb 6,700,000 pival Bank of Canada uUsD 1,600,000
%:‘c:r?tlg-tlggnlfi?]isotﬁrga?;mpe Fund Templeton Global Fund
(The) EUR 5.165,000 Royal Bank of Canada uUsbD 13,400,000
. Templeton Global Smaller Companies Fund
Templeton Emerging Markets Fund Royal Bank of Canada USsD 4,600,000
Credit Agricole Corporate
and Investment Bank usb 24,700,000 Templeton Growth (Euro) Fund
Templeton Emerging Markets Sustainability Fund Credit Agr|col_e_Group EUR 118,000,000
Royal Bank of Canada usD 1,000,000  loronto-Dominion Bank
e (The) EUR 177,000,000
Templeton Euroland Fund 295,000,000
Credit Agricole Group EUR 3,600,000 Templeton Latin America Fund
Templeton European Dividend Fund Royal Bank of Canada usbD 12,100,000
Toronto-Dominion Bank
(The) EUR 900,000
Note 5 - Forward foreign exchange contracts
As at December 31, 2023, the Company had entered into the following outstanding contracts:
Franklin Biotechnology Discovery Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
UsSD
Forward foreign exchange contracts used for share class hedging:
CHF 2,041,773 usD 2,341,496 01/16/2024 89,572
EUR 22,025,896 usD 23,824,804 01/16/2024 507,588
PLN 8,814,153 usD 2,199,018 01/16/2024 40,917
usb 261,457 CHF 227,149 01/16/2024 (9,001)
usb 398,353 EUR 362,577 01/16/2024 (2,193)
usb 2,634 PLN 10,246 01/16/2024 30
626,913
The above contracts were opened with the below counterparties:
J.P. Morgan 626,913
626,913
Franklin Disruptive Commerce Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for share class hedging:
EUR 42,112 usD 45,488 01/16/2024 1,034
SGD 35,950 usD 26,825 01/16/2024 434
1,468
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Disruptive Commerce Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: usD
J.P. Morgan 1,468
1,468
Franklin Diversified Balanced Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
EUR 3,626,975 GBP 3,147,000 01/12/2024 (5,354)
EUR 3,253,883 GBP 2,834,000 01/19/2024 (16,326)
EUR 5,224,957 usD 5,584,000 01/26/2024 172,441
EUR 3,433,073 GBP 3,008,000 02/13/2024 (34,887)
EUR 3,383,723 usD 3,637,000 02/13/2024 95,218
usb 648,000 EUR 594,768 02/13/2024 (8,859)
EUR 3,729,916 usD 4,003,000 02/14/2024 110,615
usb 85,000 EUR 77,860 02/14/2024 (1,007)
EUR 4,013,283 GBP 3,509,000 02/15/2024 (32,024)
EUR 1,256,068 ZAR 25,485,000 02/15/2024 1,204
INR 249,229,000 EUR 2,782,164 02/15/2024 (79,436)
201,585
Forward foreign exchange contracts used for share class hedging:
CzZK 242,084,876 EUR 9,856,144 01/16/2024 (60,574)
EUR 9,367 CzZK 230,240 01/16/2024 50
SGD 45,036 EUR 31,106 01/16/2024 (194)
usb 35,395 EUR 32,771 01/16/2024 (731)
(61,449)
140,136
The above contracts were opened with the below counterparties:
Barclays 90,408
J.P. Morgan (146,239)
Morgan Stanley 195,967
140,136
Franklin Diversified Conservative Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
EUR 1,825,579 GBP 1,584,000 01/12/2024 (2,705)
EUR 1,822,312 GBP 1,587,000 01/19/2024 (8,959)
GBP 189,000 EUR 216,228 01/19/2024 1,863
EUR 2,956,816 uUsD 3,160,000 01/26/2024 97,585
EUR 2,554,278 GBP 2,238,000 02/13/2024 (25,940)
EUR 2,363,892 uUsD 2,541,000 02/13/2024 66,369
usb 444,000 EUR 407,526 02/13/2024 (6,070)
EUR 2,973,645 GBP 2,600,000 02/15/2024 (23,734)
EUR 422,929 ZAR 8,581,000 02/15/2024 407
INR 85,936,000 EUR 959,311 02/15/2024 (27,390)
71,426
Forward foreign exchange contracts used for share class hedging:
CzK 117,936,639 EUR 4,801,641 01/16/2024 (29,527)
EUR 37,593 CzK 923,338 01/16/2024 232
SGD 37,016 EUR 25,572 01/16/2024 (165)
usSb 257,221 EUR 238,143 01/16/2024 (5,304)
(34,764)
36,662
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Diversified Conservative Fund (continued)

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: EUR
Barclays 41,222
J.P. Morgan (64,859)
Morgan Stanley 60,299
36,662
Franklin Diversified Dynamic Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
EUR 2,950,420 GBP 2,560,000 01/12/2024 (4,383)
EUR 2,690,415 GBP 2,343,000 01/19/2024 (13,219)
EUR 3,729,706 usD 3,986,000 01/26/2024 123,093
EUR 1,141,507 GBP 1,000,000 02/13/2024 (11,405)
EUR 1,136,554 usD 1,222,000 02/13/2024 31,646
usSb 180,000 EUR 165,213 02/13/2024 (2,461)
EUR 1,586,330 GBP 1,387,000 02/15/2024 (12,657)
INR 251,153,000 EUR 2,803,641 02/15/2024 (80,049)
30,565
Forward foreign exchange contracts used for share class hedging:
CzK 88,119,325 EUR 3,587,634 01/16/2024 (22,029)
EUR 47,165 CzZK 1,155,033 01/16/2024 428
EUR 142 SGD 207 01/16/2024 1
NOK 551,310 EUR 46,567 01/16/2024 2,574
SEK 460,142 EUR 40,826 01/16/2024 502
SGD 62,061 EUR 42,870 01/16/2024 (273)
usb 39,230 EUR 36,333 01/16/2024 (821)
(19,618)
10,947
The above contracts were opened with the below counterparties:
Barclays 97,218
J.P. Morgan (104,050)
Morgan Stanley 17,779
10,947
Franklin Emerging Market Corporate Debt Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for efficient portfolio management:
usb 1,385,578 EUR 1,280,000 03/13/2024 (31,663)
usb 75,625 GBP 60,000 03/13/2024 (890)
(32,553)
Forward foreign exchange contracts used for share class hedging:
EUR 465,132 uUsD 502,515 01/16/2024 11,325
GBP 130,318 uUsD 163,843 01/16/2024 2,299
usb 1,801 EUR 1,646 01/16/2024 (18)
13,606
(18,947)
The above contracts were opened with the below counterparties:
Citibank (32,553)
J.P. Morgan 13,606
(18,947)
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Emerging Market Sovereign Debt Hard Currency Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
UsSD

Forward foreign exchange contracts used for efficient portfolio management:
uUsD 898,461 EUR 830,000 03/13/2024 (20,532)
usb 68,926 JPY 10,000,000 03/13/2024 (2,800)
(23,332)

The above contracts were opened with the below counterparties:

Citibank (23,332)
(23,332)

Franklin Emerging Markets Debt Opportunities Hard Currency Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usbD

Forward foreign exchange contracts used for efficient portfolio management:
usb 29,010,544 EUR 26,800,000 03/13/2024 (662,949)
(662,949)

Forward foreign exchange contracts used for share class hedging:

EUR 151,738,831 usD 163,891,388 01/16/2024 3,737,149
GBP 1,314 usD 1,651 01/16/2024 23
usSb 33,234 EUR 30,400 01/16/2024 (350)
3,736,822
3,073,873

The above contracts were opened with the below counterparties:

Citibank (662,949)
J.P. Morgan 3,736,822
3,073,873

Franklin Euro High Yield Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR

Forward foreign exchange contracts used for efficient portfolio management:
EUR 15,738,699 GBP 13,648,347 01/10/2024 (15,663)
EUR 7,973,955 usD 8,419,370 01/10/2024 350,698
GBP 480,370 EUR 549,459 01/10/2024 5,035
GBP 610,330 EUR 697,151 01/22/2024 7,042
347,112

Forward foreign exchange contracts used for share class hedging:

EUR 210,010 usD 230,815 01/16/2024 1,073
usSb 3,303,854 EUR 3,058,906 01/16/2024 (68,227)
(67,154)
279,958

The above contracts were opened with the below counterparties:

Deutsche Bank 350,698
J.P. Morgan (67,154)
Morgan Stanley (3,586)

279,958

Franklin Euro Short Duration Bond Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR

Forward foreign exchange contracts used for efficient portfolio management:
EUR 25,442,629 DKK 189,600,000 01/10/2024 5,971
EUR 19,887,067 GBP 17,275,000 01/10/2024 (53,561)
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Euro Short Duration Bond Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
EUR 11,539,957 NOK 130,600,000 01/10/2024 (102,035)
NOK 251,447,000 EUR 21,835,085 01/10/2024 579,493
429,868
The above contracts were opened with the below counterparties:
Citibank (47,590)
J.P. Morgan 477,458
429,868
Franklin European Social Leaders Bond Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
EUR 229,051 GBP 199,000 01/10/2024 (656)
(656)
The above contracts were opened with the below counterparties:
BNP Paribas (656)
(656)
Franklin European Total Return Fund
Purchases Sales Maturity Unrealised
Rl profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
DKK 5,350,000 EUR 717,853 01/10/2024 (99)
EUR 122,780,147 DKK 915,050,000 01/10/2024 17,413
EUR 80,140,574 GBP 69,620,000 01/10/2024 (222,175)
EUR 81,787,014 NOK 925,600,000 01/10/2024 (723,152)
NOK 1,880,000,000 EUR 162,660,573 01/10/2024 4,927,060
3,999,047
Forward foreign exchange contracts used for share class hedging:
EUR 46,040 PLN 199,742 01/16/2024 91
NOK 513,472 EUR 43,391 01/16/2024 2,378
PLN 20,988,977 EUR 4,830,261 01/16/2024 (1,955)
SEK 437,734 EUR 38,842 01/16/2024 474
988
4,000,035
The above contracts were opened with the below counterparties:
BNP Paribas 17,314
J.P. Morgan 3,982,721
4,000,035
Franklin Flexible Alpha Bond Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
uUsD
Forward foreign exchange contracts used for efficient portfolio management:
usb 1,358,048 EUR 1,262,854 01/08/2024 (36,569)
usSb 372,240 GBP 301,900 01/10/2024 (12,638)
usb 296,643 GBP 243,000 01/22/2024 (13,168)
usSb 189,375 EUR 179,000 01/30/2024 (8,489)
usSb 657,882 EUR 612,000 02/06/2024 (18,799)
usb 986,289 EUR 915,000 02/12/2024 (25,640)
usb 2,075,425 JPY 280,959,000 02/15/2024 68,597
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Flexible Alpha Bond Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
EUR 188,000 uUsD 203,830 03/11/2024 4,310
usb 1,107,292 EUR 1,020,000 03/11/2024 (21,977)
usb 27,433 COP 115,000,000 03/13/2024 (1,883)
usb 149,556 GBP 129,000 03/15/2024 (14,952)
usb 514,779 EUR 492,000 05/29/2024 (31,736)
usSb 718,207 EUR 685,000 11/14/2024 (48,620)
(161,564)

Forward foreign exchange contracts used for share class hedging:
EUR 675,699 uUsD 731,592 01/16/2024 14,864
GBP 60,020 uUsD 75,438 01/16/2024 1,081
NOK 326,351 uUsD 29,764 01/16/2024 2,372
SEK 369,850 uUsD 35,423 01/16/2024 1,274
SGD 40,206,731 uUsD 29,995,560 01/16/2024 491,350
usb 43,631 EUR 40,028 01/16/2024 (589)
510,352
348,788

The above contracts were opened with the below counterparties:
J.P. Morgan 348,788
348,788

Franklin Genomic Advancements Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for share class hedging:
EUR 32,845 usD 35,494 01/16/2024 789
SGD 39,538 usD 29,512 01/16/2024 468
1,257

The above contracts were opened with the below counterparties:
J.P. Morgan 1,257
1,257

Franklin Global Aggregate Bond Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for efficient portfolio management:
EUR 300,000 uUsD 317,711 01/24/2024 13,818
JPY 180,000,000 uUsD 1,225,327 01/24/2024 55,951
PLN 1,700,000 uUsD 431,724 01/24/2024 252
usb 401,379 PLN 1,700,000 01/24/2024 (30,597)
39,424

Forward foreign exchange contracts used for share class hedging:

EUR 1,420,235 uUsD 1,534,715 01/16/2024 34,244
GBP 1,333 uUsD 1,676 01/16/2024 23
34,267
73,691

The above contracts were opened with the below counterparties:

Barclays 55,951
Citibank (16,527)
J.P. Morgan 34,267

73,691
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Global Convertible Securities Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
UsSD
Forward foreign exchange contracts used for share class hedging:
CHF 43,057,221 usD 49,321,275 01/16/2024 1,945,440
EUR 122,518,771 usD 132,359,278 01/16/2024 2,989,347
usb 46,113 CHF 39,466 01/16/2024 (878)
usb 1,212,524 EUR 1,106,021 01/16/2024 (9,317)
4,924,592
The above contracts were opened with the below counterparties:
J.P. Morgan 4,924,592
4,924,592
Franklin Global Fundamental Strategies Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for efficient portfolio management:
CLP 895,200,000 uUsD 1,025,888 01/04/2024 (9,773)
usb 1,030,150 CLP 895,200,000 01/04/2024 14,035
INR 83,737,000 uUsD 1,003,535 01/08/2024 2,471
CLP 895,200,000 uUsD 1,029,226 01/18/2024 (13,004)
CLP 7,260,000,000 uUsD 7,883,163 01/26/2024 358,810
MXN 90,500,000 usD 4,968,269 01/29/2024 336,389
usb 4,562,622 MXN 78,300,000 01/29/2024 (26,933)
CLP 822,600,000 usD 942,603 01/31/2024 (8,704)
CLP 1,808,200,000 usD 2,066,128 02/05/2024 (13,562)
THB 10,000,000 usD 285,107 02/07/2024 6,413
usb 6,785,004 EUR 6,260,000 02/07/2024 (136,860)
INR 242,262,199 usD 2,905,938 02/12/2024 163
EUR 830,000 usD 908,842 03/04/2024 9,800
usSb 26,865,361 CHF 23,220,000 03/12/2024 (941,017)
JPY 598,000,000 uUsD 4,196,933 03/15/2024 93,716
INR 580,768,240 uUsD 6,937,535 03/20/2024 16,655
NzD 9,420,000 uUsD 5,578,594 03/20/2024 378,849
JPY 1,501,613,760 uUsD 10,525,822 03/21/2024 258,737
usb 834,639 JPY 117,200,000 03/21/2024 (7,089)
JPY 2,132,400,000 uUsD 15,178,043 04/05/2024 173,385
NOK 21,350,000 usD 1,945,933 04/10/2024 160,185
usb 362,491 NOK 3,890,000 04/10/2024 (21,247)
INR 67,987,600 usD 811,385 04/15/2024 1,596
JPY 1,060,128,370 usD 7,423,942 04/15/2024 219,349
JPY 121,177,870 usD 834,067 05/21/2024 44,243
MXN 8,990,000 usD 395,728 09/03/2024 112,552
usb 382,204 MXN 8,990,000 09/03/2024 (126,077)
883,082
Forward foreign exchange contracts used for share class hedging:
EUR 62,068,315 uUsD 67,065,549 01/16/2024 1,502,403
PLN 10,893,362 uUsD 2,709,714 01/16/2024 58,609
usb 319,417 EUR 291,368 01/16/2024 (2,462)
usb 3,976 PLN 15,704 01/16/2024 (15)
1,658,535
2,441,617
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Global Fundamental Strategies Fund (continued)

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: usD
Bank of America 389,544
BNP Paribas 23,640
Citibank 449,584
Deutsche Bank 111,499
HSBC (133,080)
J.P. Morgan 1,914,601
Morgan Stanley (314,171)
2,441,617
Franklin Global Green Bond Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
EUR 228,941 CAD 330,000 01/10/2024 3,409
EUR 726,732 GBP 633,000 01/10/2024 (3,944)
EUR 1,462,660 usD 1,542,000 01/10/2024 66,468
usSb 10,000 EUR 9,458 01/10/2024 (403)
65,530
The above contracts were opened with the below counterparties:
Deutsche Bank 65,530
65,530
Franklin Global Income Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
CNH 179,400 usD 25,183 01/16/2024 17
EUR 5,667,764 usD 6,121,779 01/16/2024 139,498
SGD 271,973 uUsD 202,936 01/16/2024 3,289
142,804
The above contracts were opened with the below counterparties:
J.P. Morgan 142,804
142,804
Franklin Global Multi-Asset Income Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
EUR 2,876,653 GBP 2,496,000 01/12/2024 (4,280)
EUR 2,502,103 GBP 2,179,000 01/19/2024 (12,289)
GBP 118,000 EUR 134,999 01/19/2024 1,163
EUR 1,059,922 usD 1,133,000 01/26/2024 34,760
EUR 1,802,299 GBP 1,579,000 02/13/2024 (18,149)
EUR 2,861,850 usD 3,077,000 02/13/2024 79,687
usb 449,000 EUR 412,116 02/13/2024 (6,139)
EUR 2,598,731 usD 2,789,000 02/14/2024 77,065
usSb 59,000 EUR 54,044 02/14/2024 (699)
EUR 2,356,046 GBP 2,060,000 02/15/2024 (18,801)
EUR 993,721 ZAR 20,158,000 02/15/2024 1,156
INR 168,961,000 EUR 1,886,125 02/15/2024 (53,852)
79,622
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Global Multi-Asset Income Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR

Forward foreign exchange contracts used for share class hedging:
EUR 2,720 SGD 3,966 01/16/2024 (2)
EUR 316,022 usD 344,630 01/16/2024 4,060
SGD 358,763 EUR 247,655 01/16/2024 (1,408)
usb 22,671,269 EUR 20,984,780 01/16/2024 (462,538)
(459,888)
(380,266)

The above contracts were opened with the below counterparties:

Barclays (46,920)
J.P. Morgan (518,020)
Morgan Stanley 184,674
(380,266)

Franklin Global Real Estate Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for share class hedging:
EUR 16,323,219 usD 17,646,714 01/16/2024 385,832
usb 401,823 EUR 367,028 01/16/2024 (3,640)
382,192

The above contracts were opened with the below counterparties:
J.P. Morgan 382,192
382,192

Franklin Gold and Precious Metals Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for share class hedging:
CHF 1,040,170 usD 1,192,602 01/16/2024 45,891
EUR 20,700,406 usD 22,392,620 01/16/2024 475,480
usb 10,298 CHF 8,879 01/16/2024 (273)
usSb 445,931 EUR 407,703 01/16/2024 (4,466)
516,632

The above contracts were opened with the below counterparties:
J.P. Morgan 516,632
516,632

Franklin Gulf Wealth Bond Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for share class hedging:
CHF 714,724 usD 831,658 01/16/2024 19,338
EUR 43,212,676 usD 46,694,689 01/16/2024 1,043,109
PLN 26,945,784 usD 6,704,606 01/16/2024 143,108
usb 564,286 EUR 515,589 01/16/2024 (5,294)
usb 116,126 PLN 462,858 01/16/2024 (1,500)
1,198,761
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Gulf Wealth Bond Fund (continued)

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: usD
J.P. Morgan 1,198,761
1,198,761
Franklin High Yield Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
AUD 4,645,303 uUsD 3,053,807 01/16/2024 113,749
EUR 35,303 usD 38,144 01/16/2024 856
SGD 12,787,910 usD 9,545,148 01/16/2024 151,334
usb 2,403 AUD 3,571 01/16/2024 (32)
usb 3,745 SGD 4,987 01/16/2024 (35)
265,872
The above contracts were opened with the below counterparties:
J.P. Morgan 265,872
265,872
Franklin Income Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
AUD 194,672,560 usD 127,955,446 01/16/2024 4,788,591
CHF 532,714 usD 610,935 01/16/2024 23,350
CNH 507,516,659 usD 70,696,260 01/16/2024 593,082
EUR 157,685,767 uUsD 170,385,903 01/16/2024 3,812,317
GBP 21,645 uUsD 27,208 01/16/2024 387
JPY 4,629,238,285 uUsD 32,017,175 01/16/2024 891,048
PLN 15,419,359 uUsD 3,847,821 01/16/2024 70,691
SGD 178,701,672 uUsD 133,412,639 01/16/2024 2,088,599
usb 5,367,014 AUD 7,946,571 01/16/2024 (51,622)
usb 7,879,576 CNH 56,458,582 01/16/2024 (50,992)
usb 1,685,971 EUR 1,540,060 01/16/2024 (15,359)
usb 81,397 SGD 108,357 01/16/2024 (766)
usb 440,271 ZAR 8,114,721 01/16/2024 (2,843)
ZAR 115,345,443 usD 6,043,266 01/16/2024 255,301
12,401,784
The above contracts were opened with the below counterparties:
J.P. Morgan 12,401,784
12,401,784
Franklin India Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
EUR 13,472,368 uUsD 14,557,289 01/16/2024 325,871
PLN 34,483,596 uUsD 8,574,675 01/16/2024 188,619
usb 215,773 EUR 196,293 01/16/2024 (1,075)
usb 266,448 PLN 1,046,322 01/16/2024 547
513,962
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Note 5 - Forward foreign exchange contracts (continued)

Franklin India Fund (continued)

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: usD
J.P. Morgan 513,962
513,962
Franklin Innovation Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
CHF 219,424 uUsD 251,400 01/16/2024 9,860
CzK 1,248,482,640 usD 54,909,032 01/16/2024 898,880
EUR 45,225 usD 48,832 01/16/2024 1,129
usb 100,921 CzK 2,258,006 01/16/2024 (13)
BRL 12,465,244 usD 2,544,579 02/02/2024 2,909
912,765
The above contracts were opened with the below counterparties:
J.P. Morgan 912,765
912,765
Franklin Intelligent Machines Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
EUR 292,816 usD 316,929 01/16/2024 6,550
SGD 63,807 usD 47,614 01/16/2024 768
usb 14,007 EUR 12,745 01/16/2024 (73)
7,245
The above contracts were opened with the below counterparties:
J.P. Morgan 7,245
7,245
Franklin Japan Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
JPY
Forward foreign exchange contracts used for share class hedging:
JPY 135,841,944 uUsD 956,733 01/16/2024 1,256,444
usb 6,064,962 JPY 877,028,262 01/16/2024 (23,857,922)

The above contracts were opened with the below counterparties:

(22,601,478)

J.P. Morgan

(22,601,478)

Franklin K2 Alternative Strategies Fund

(22,601,478)

Purchases Sales Maturity Unrealised
Date profit/(loss)
uUsD

Forward foreign exchange contracts used for efficient portfolio management:
CLP 3,309,624,533 usD 3,646,921 01/18/2024 106,531
CNY 15,534,213 usD 2,159,630 01/18/2024 34,197
COP 10,212,650,360 usD 2,448,216 01/18/2024 178,620
CzZK 2,343,774 EUR 94,967 01/18/2024 (155)
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Note 5 - Forward foreign exchange contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)

usD

EUR 85,214 HUF 33,696,405 01/18/2024 (2,783)
EUR 111,309 IDR 1,854,520,000 01/18/2024 2,528
EUR 5,439,786 PLN 24,313,423 01/18/2024 (168,940)
EUR 470,000 uUsD 498,556 01/18/2024 20,625
HUF 196,450,000 uUsD 559,630 01/18/2024 5,377
IDR 81,617,673,399 uUsD 5,179,501 01/18/2024 120,587
INR 168,066,634 uUsD 2,017,176 01/18/2024 1,489
JPY 703,355,882 usD 4,795,504 01/18/2024 204,888
KRW 2,205,281,000 uUsD 1,690,000 01/18/2024 23,918
KZT 322,615,208 uUsD 658,936 01/18/2024 46,186
MXN 76,575,423 uUsD 4,187,638 01/18/2024 310,193
MYR 7,673,921 uUsD 1,660,000 01/18/2024 11,831
PEN 21,295,037 USsD 5,601,205 01/18/2024 152,494
PLN 25,677,023 EUR 5,634,401 01/18/2024 300,445
PLN 1,110,562 USsD 262,269 01/18/2024 19,920
RON 1,879,094 USD 401,655 01/18/2024 15,288
TRY 14,204,739 uUsD 472,454 01/18/2024 3,073
TWD 51,726,947 uUsD 1,640,000 01/18/2024 48,710
usb 1,919,734 CLP 1,789,642,872 01/18/2024 (109,903)
usb 2,149,489 CNY 15,514,364 01/18/2024 (41,535)
usb 6,830,722 COP 29,542,595,581 01/18/2024 (768,048)
usb 2,313,668 EUR 2,165,419 01/18/2024 (78,340)
usSb 514,505 HUF 190,129,998 01/18/2024 (32,326)
usb 5,348,073 IDR 83,794,057,136 01/18/2024 (93,346)
usb 2,010,000 INR 168,337,985 01/18/2024 (11,924)
usb 4,458,881 JPY 660,331,026 01/18/2024 (235,633)
usb 264,805 KRW 347,902,694 01/18/2024 (5,581)
usb 131,134 KZT 64,065,516 01/18/2024 (8,890)
usb 2,187,695 MXN 38,974,749 01/18/2024 (101,575)
uUsD 176,750 MYR 827,190 01/18/2024 (3,461)
usD 6,581,832 PEN 25,027,414 01/18/2024 (180,316)
uUsD 631,543 PLN 2,753,743 01/18/2024 (68,172)
usb 1,546,344 RON 7,028,422 01/18/2024 (13,159)
usb 42,488 THB 1,562,277 01/18/2024 (3,346)
usb 614,123 TRY 18,699,989 01/18/2024 (11,890)
usb 202,000 TWD 6,300,683 01/18/2024 (3,696)
usb 4,535,461 ZAR 87,146,425 01/18/2024 (222,249)
ZAR 107,716,307 usD 5,748,847 01/18/2024 131,864
BRL 20,450,397 uUsD 4,067,667 02/02/2024 135,002
usD 2,129,267 BRL 10,611,144 02/02/2024 (51,381)
KRW 1,182,025,398 uUsD 916,968 02/15/2024 3,201
EUR 314,513 uUsD 346,752 03/15/2024 1,464
GBP 49,832 uUsD 63,539 03/15/2024 2
usb 4,022 CAD 5,390 03/15/2024 (50)
usD 674,870 CLP 600,080,741 03/15/2024 (3,456)
usD 600,728 HKD 4,684,084 03/15/2024 (140)
AUD 2,874,000 uUsD 1,950,900 03/20/2024 12,170
CAD 1,203,000 USD 904,679 03/20/2024 4,174
CHF 865,934 uUsD 1,021,940 03/20/2024 15,912
EUR 5,859,508 uUsD 6,092,201 03/20/2024 43,527
GBP 4,488,000 uUsD 5,679,728 03/20/2024 43,086
MXN 60,235,000 uUsD 3,410,033 03/20/2024 92,639
NZD 3,475,000 usD 2,165,167 03/20/2024 31,992
usb 3,968,734 AUD 5,911,000 03/20/2024 (68,741)
usb 10,544,587 CAD 14,293,000 03/20/2024 (253,610)
usb 9,357,644 CHF 8,119,934 03/20/2024 (374,378)
usb 21,779,444 EUR 20,024,000 03/20/2024 (394,948)
usb 11,922,436 GBP 9,452,000 03/20/2024 (130,159)
usb 95,025 MXN 1,672,000 03/20/2024 (2,202)
usD 1,502,532 NOK 15,596,000 03/20/2024 (35,166)
usD 12,848 NzD 21,000 03/20/2024 (430)
JPY 40,298,000 USD 288,274 03/21/2024 1,063
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Note 5 - Forward foreign exchange contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
UsD
usD 7,921,367 JPY 1,133,793,000 03/21/2024 (219,172)
usD 218,191 AUD 321,000 03/26/2024 (1,102)
usD 573,235 CAD 762,000 03/26/2024 (2,492)
usD 2,537,496 EUR 2,301,000 03/26/2024 (11,247)
usD 1,107,945 HKD 8,640,000 03/26/2024 (645)
PHP 233,260,000 uUsD 4,000,000 09/20/2024 205,232
usD 4,000,000 PHP 233,260,000 09/20/2024 (205,232)
usD 4,578,845 EUR 3,910,000 03/31/2025 174,372
(1,417,219)

Forward foreign exchange contracts used for share class hedging:
CAD 8,348,391 uUsD 6,140,676 01/16/2024 161,006
CHF 23,736,932 uUsD 27,184,671 01/16/2024 1,078,123
CzK 113,483,465 uUsD 4,988,306 01/16/2024 83,974
EUR 276,676,928 uUsD 298,762,610 01/16/2024 6,838,619
GBP 26,618,131 uUsD 33,453,056 01/16/2024 478,292
HUF 497,402,758 uUsD 1,398,121 01/16/2024 32,897
JPY 4,103,989 UsD 28,331 01/16/2024 836
NOK 393,718 UsD 35,889 01/16/2024 2,876
PLN 16,334,877 uUsD 4,059,262 01/16/2024 91,490
SEK 575,693 uUsD 55,138 01/16/2024 1,971
SGD 1,319,145 uUsD 984,356 01/16/2024 15,826
usD 382,608 CHF 327,194 01/16/2024 (6,971)
usD 21,032 CzK 470,340 01/16/2024 9
usbD 17,441,511 EUR 15,954,060 01/16/2024 (180,414)
usbD 236,785 GBP 184,991 01/16/2024 969
usb 448,020 PLN 1,765,091 01/16/2024 (496)
usD 196,699 SGD 261,150 01/16/2024 (1,306)
BRL 12,912,154 uUsD 2,636,640 02/02/2024 16,878
usD 67,000 BRL 331,707 02/02/2024 (1,168)
8,613,411
7,196,192

The above contracts were opened with the below counterparties:

Barclays (157,859)
BNP Paribas (8,890)
Citibank 46,186
Goldman Sachs 2,596
J.P. Morgan 8,297,355
Morgan Stanley (983,196)

7,196,192

Franklin MENA Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usD

Forward foreign exchange contracts used for share class hedging:
EUR 6,035,741 uUsD 6,523,342 01/16/2024 144,446
usb 127,195 EUR 115,928 01/16/2024 (873)
143,573

The above contracts were opened with the below counterparties:
J.P. Morgan 143,573
143,573
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Mutual European Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR

Forward foreign exchange contracts used for share class hedging:
CNH 282,108 EUR 36,385 01/16/2024 (515)
CzK 447,402,819 EUR 18,213,946 01/16/2024 (110,520)
EUR 63,293 CzK 1,560,043 01/16/2024 168
EUR 428,365 usD 471,322 01/16/2024 1,721
usb 12,884,534 EUR 11,932,809 01/16/2024 (269,611)
(378,757)

The above contracts were opened with the below counterparties:

J.P. Morgan (378,757)
(378,757)

Franklin Mutual Global Discovery Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for share class hedging:
EUR 3,681,890 GBP 3,164,647 01/16/2024 32,848
EUR 2,241,100 JPY 347,818,090 01/16/2024 3,221
EUR 16,440,726 usD 17,741,112 01/16/2024 421,244
GBP 139,381 EUR 162,151 01/16/2024 (1,434)
JPY 49,013,269 EUR 313,925 01/16/2024 1,627
usb 194,980 EUR 178,094 01/16/2024 (1,764)
455,742

The above contracts were opened with the below counterparties:
J.P. Morgan 455,742
455,742

Franklin Mutual U.S. Value Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usD

Forward foreign exchange contracts used for share class hedging:
EUR 2,908,288 usD 3,142,529 01/16/2024 70,308
usb 17,198 EUR 15,717 01/16/2024 (164)
70,144

The above contracts were opened with the below counterparties:
J.P. Morgan 70,144
70,144

Franklin Natural Resources Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for share class hedging:
EUR 2,126,370 usD 2,297,892 01/16/2024 51,146
PLN 127,254,433 usD 31,659,351 01/16/2024 679,733
usb 19,436 EUR 17,833 01/16/2024 (264)
usb 516,126 PLN 2,040,642 01/16/2024 (2,460)
728,155
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Natural Resources Fund (continued)

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: usD
J.P. Morgan 728,155
728,155
Franklin NextStep Balanced Growth Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for share class hedging:
SGD 1,805,960 uUsD 1,347,627 01/16/2024 21,750
usb 109,691 SGD 145,356 01/16/2024 (526)
21,224
The above contracts were opened with the below counterparties:
J.P. Morgan 21,224
21,224
Franklin NextStep Conservative Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
uUsSD
Forward foreign exchange contracts used for share class hedging:
EUR 1,851,564 usD 2,000,723 01/16/2024 44,733
GBP 579,119 usD 727,892 01/16/2024 10,426
PLN 30,349,740 usD 7,546,676 01/16/2024 166,083
usSb 63,487 EUR 58,448 01/16/2024 (1,082)
usSb 47,330 GBP 37,299 01/16/2024 (223)
219,937
The above contracts were opened with the below counterparties:
J.P. Morgan 219,937
219,937
Franklin NextStep Growth Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for share class hedging:
GBP 1,086,828 uUsD 1,366,738 01/16/2024 18,857
PLN 6,916,089 uUsD 1,720,299 01/16/2024 37,282
usb 6,427 PLN 25,000 01/16/2024 74
56,213
The above contracts were opened with the below counterparties:
J.P. Morgan 56,213
56,213
Franklin NextStep Moderate Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
uUsD
Forward foreign exchange contracts used for share class hedging:
EUR 1,183,249 usD 1,278,639 01/16/2024 28,517
GBP 1,091,742 usD 1,372,852 01/16/2024 19,007
PLN 55,557,027 usD 13,814,344 01/16/2024 304,327
usSb 83,975 GBP 66,375 01/16/2024 (646)
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Note 5 - Forward foreign exchange contracts (continued)

Franklin NextStep Moderate Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)

usD

usD 40,475 PLN 159,842 01/16/2024 (146)
351,059

The above contracts were opened with the below counterparties:
J.P. Morgan 351,059
351,059

Franklin Sealand China A-Shares Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usD

Forward foreign exchange contracts used for share class hedging:
SGD 29,933 usD 22,345 01/16/2024 352
usSb 665 SGD 883 01/16/2024 (5)
347

The above contracts were opened with the below counterparties:
J.P. Morgan 347
347

Franklin Strategic Income Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for efficient portfolio management:
JPY 295,000,000 uUsD 2,017,896 01/09/2024 76,759
usb 809,184 EUR 750,000 01/22/2024 (19,568)
usb 2,602,533 COP 11,200,000,000 02/26/2024 (261,554)
usb 2,051,084 EUR 1,900,000 03/20/2024 (53,258)
(257,621)

Forward foreign exchange contracts used for share class hedging:

AUD 3,740,952 usD 2,457,802 01/16/2024 93,093
EUR 60,075,228 uUsD 64,915,108 01/16/2024 1,451,045
PLN 4,288,626 uUsD 1,066,308 01/16/2024 23,558
SGD 798,299 uUsD 595,558 01/16/2024 9,755
usb 11,751 AUD 17,518 01/16/2024 (195)
usb 615,409 EUR 561,644 01/16/2024 (5,049)
usb 5,247 PLN 21,050 01/16/2024 (102)
usb 9,684 SGD 12,892 01/16/2024 (91)
1,572,014
1,314,393

The above contracts were opened with the below counterparties:
J.P. Morgan 1,314,393
1,314,393

Franklin Technology Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usD

Forward foreign exchange contracts used for share class hedging:
CHF 9,483,341 uUsD 10,864,524 01/16/2024 426,956
CNH 252,037,960 uUsD 35,105,689 01/16/2024 297,327
EUR 181,624,982 uUsD 196,239,816 01/16/2024 4,404,474
PLN 74,778,506 usD 18,599,175 01/16/2024 404,237
SGD 238,875,870 usD 178,251,923 01/16/2024 2,876,634
usb 6,975 CHF 6,012 01/16/2024 (183)
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Note 5 - Forward foreign exchange contracts (continued)

Franklin Technology Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
usbD 10,183,580 CNH 72,599,024 01/16/2024 (14,187)
usbD 3,778,153 EUR 3,450,665 01/16/2024 (33,857)
usb 681,713 PLN 2,688,043 01/16/2024 (1,398)
usb 646,750 SGD 855,557 01/16/2024 (1,980)
8,358,023
The above contracts were opened with the below counterparties:
J.P. Morgan 8,358,023
8,358,023
Franklin U.S. Government Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
EUR 92,014,562 uUsD 99,432,925 01/16/2024 2,217,168
JPY 13,455,368 uUsD 92,965 01/16/2024 2,685
PLN 30,935,501 uUsD 7,702,237 01/16/2024 159,382
usb 816,424 EUR 742,082 01/16/2024 (3,367)
usb 5,994 PLN 23,485 01/16/2024 26
2,375,894
The above contracts were opened with the below counterparties:
J.P. Morgan 2,375,894
2,375,894
Franklin U.S. Low Duration Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usbD
Forward foreign exchange contracts used for efficient portfolio management:
EUR 10,635,600 usD 11,283,746 02/26/2024 484,598
usb 11,743,751 EUR 10,725,700 02/26/2024 (124,289)
360,309
Forward foreign exchange contracts used for share class hedging:
EUR 90,537,609 usD 97,823,446 01/16/2024 2,195,031
usSb 230,263 EUR 210,677 01/16/2024 (2,475)
2,192,556
2,552,865
The above contracts were opened with the below counterparties:
J.P. Morgan 2,552,865
2,552,865
Franklin U.S. Opportunities Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
CHF 5,288,007 uUsD 6,057,293 01/16/2024 238,950
CNH 72,817,328 uUsD 10,145,203 01/16/2024 83,228
EUR 260,516,259 uUsD 281,434,497 01/16/2024 6,362,363
NOK 11,461,677 uUsD 1,047,007 01/16/2024 81,619
PLN 361,366,418 uUsD 89,812,220 01/16/2024 2,021,587
SEK 29,962,912 usD 2,875,372 01/16/2024 97,607
SGD 551,044,695 usD 411,176,107 01/16/2024 6,655,675
usb 1,957 CHF 1,672 01/16/2024 (34)
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FRANKLIN TEMPLETON INVESTMENT FUNDS
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Note 5 - Forward foreign exchange contracts (continued)

Franklin U.S. Opportunities Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
USD
usb 729,739 CNH 5,205,908 01/16/2024 (1,519)
usbD 2,578,971 EUR 2,351,670 01/16/2024 (18,960)
usb 49,318 NOK 506,352 01/16/2024 (542)
usb 1,548,625 PLN 6,103,305 01/16/2024 (2,404)
usb 17,469 SEK 179,869 01/16/2024 (378)
usb 220,378 SGD 293,677 01/16/2024 (2,304)
15,514,888
The above contracts were opened with the below counterparties:
J.P. Morgan 15,514,888
15,514,888
Templeton Asian Bond Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for efficient portfolio management:
THB 490,600,000 uUsD 14,211,381 02/07/2024 90,619
usb 4,295,044 THB 148,070,000 02/07/2024 (21,501)
SGD 23,725,000 uUsD 17,598,463 03/20/2024 442,811
usb 1,114,590 SGD 1,510,000 03/20/2024 (33,664)
JPY 166,547,490 uUsD 1,167,444 03/21/2024 28,697
JPY 1,693,613,270 uUsD 11,863,089 04/15/2024 347,488
THB 144,750,000 uUsD 4,100,567 04/17/2024 141,846
JPY 186,939,240 uUsD 1,286,703 05/21/2024 68,254
AUD 4,900,000 uUsD 3,252,914 06/11/2024 100,662
JPY 783,000,000 uUsD 5,544,697 06/20/2024 155,584
1,320,796
Forward foreign exchange contracts used for share class hedging:
AUD 1,474,607 uUsD 969,561 01/16/2024 35,949
CHF 1,944,020 uUsD 2,227,691 01/16/2024 86,985
EUR 9,045,921 uUsD 9,775,762 01/16/2024 217,425
SGD 1,101,703 uUsD 822,205 01/16/2024 13,165
usb 125 AUD 183 01/16/2024 1
usb 4,311 CHF 3,760 01/16/2024 (166)
usb 259,548 EUR 237,988 01/16/2024 (3,361)
usb 630 SGD 838 01/16/2024 (6)
349,992
1,670,788
The above contracts were opened with the below counterparties:
Bank of America 158,606
BNP Paribas 197,051
Citibank 97,249
Deutsche Bank 162,374
HSBC 69,118
J.P. Morgan 618,997
Morgan Stanley 367,393
1,670,788
Templeton Asian Growth Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for share class hedging:
CHF 4,699,995 uUsD 5,388,940 01/16/2024 207,178
CNH 13,597,358 uUsD 1,894,396 01/16/2024 15,585
CzZK 139,015,403 uUsD 6,115,678 01/16/2024 98,393
EUR 7,483,893 HKD 63,070,031 01/16/2024 188,101
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Note 5 - Forward foreign exchange contracts (continued)

Templeton Asian Growth Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
UsSD
EUR 7,977,733 INR 719,181,415 01/16/2024 176,232
EUR 4,597,562 KRW 6,508,926,498 01/16/2024 48,395
EUR 3,568,880 TWD 120,537,853 01/16/2024 (3,361)
EUR 44,502,275 uUsD 48,113,527 01/16/2024 1,048,912
PLN 31,819,356 uUsD 7,907,255 01/16/2024 178,976
SGD 750,462 uUsD 560,169 01/16/2024 8,872
TWD 11,876,865 EUR 349,945 01/16/2024 2,215
usb 78,514 CHF 67,557 01/16/2024 (1,924)
usb 18,061 CzZK 403,906 01/16/2024 7
usb 2,235,628 EUR 2,042,271 01/16/2024 (20,504)
usb 91,070 PLN 357,329 01/16/2024 262
1,947,339
The above contracts were opened with the below counterparties:
J.P. Morgan 1,947,339
1,947,339
Templeton Asian Smaller Companies Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
UsSD
Forward foreign exchange contracts used for share class hedging:
EUR 734,624 USD 793,961 01/16/2024 17,590
17,590
The above contracts were opened with the below counterparties:
J.P. Morgan 17,590
17,590
Templeton BRIC Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for share class hedging:
EUR 3,236,361 usD 3,495,114 01/16/2024 80,151
usb 3,389 EUR 3,097 01/16/2024 (33)
80,118
The above contracts were opened with the below counterparties:
J.P. Morgan 80,118
80,118
Templeton Emerging Markets Bond Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for efficient portfolio management:
CLP 13,524,600,000 uUsD 15,499,020 01/04/2024 (147,652)
usb 15,563,406 CLP 13,524,600,000 01/04/2024 212,038
INR 7,524,525,400 uUsD 90,176,714 01/08/2024 222,023
CLP 13,524,600,000 USsD 15,549,449 01/18/2024 (196,459)
CLP 12,429,000,000 UsD 14,242,171 01/31/2024 (131,515)
CLP 27,319,400,000 USD 31,216,328 02/05/2024 (204,902)
INR 2,196,329,671 USD 26,344,997 02/12/2024 1,480
THB 3,012,840,000 uUsD 86,463,839 02/21/2024 1,453,399
INR 12,345,046,550 uUsD 147,531,029 03/20/2024 290,077

96 Unaudited Semi-Annual Report

www.franklintempleton.lu
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Note 5 - Forward foreign exchange contracts (continued)

Templeton Emerging Markets Bond Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
INR 1,544,421,500 uUsD 18,431,610 04/15/2024 36,259
THB 2,835,000,000 uUsD 80,311,615 04/17/2024 2,778,125
4,312,873

Forward foreign exchange contracts used for share class hedging:
AUD 105,216,809 usD 69,181,424 01/16/2024 2,564,199
CHF 986,978 usD 1,131,258 01/16/2024 43,903
CzK 121,463,823 usD 5,344,580 01/16/2024 84,925
EUR 16,305,416 usD 17,622,277 01/16/2024 390,600
GBP 6,241,761 uUsD 7,848,238 01/16/2024 109,367
NOK 3,870,187 uUsD 353,536 01/16/2024 27,559
PLN 21,084,183 uUsD 5,243,729 01/16/2024 114,381
SEK 3,674,749 uUsD 352,933 01/16/2024 11,683
SGD 17,169,739 uUsD 12,817,967 01/16/2024 201,054
usb 255,793 AUD 378,184 01/16/2024 (2,084)
usbD 1,532 CHF 1,330 01/16/2024 (52)
usb 11,715 CzZK 263,647 01/16/2024 (70)
usbD 252,432 EUR 232,248 01/16/2024 (4,135)
usb 26,529 GBP 20,935 01/16/2024 (162)
usb 1,058 NOK 11,035 01/16/2024 (28)
usb 399 PLN 1,600 01/16/2024 (8)
usb 514 SEK 5,299 01/16/2024 (12)
usSb 37,928 SGD 50,392 01/16/2024 (282)
usSb 224,288 ZAR 4,227,701 01/16/2024 (6,571)
ZAR 130,155,111 uUsD 6,822,251 01/16/2024 285,014
3,819,281
8,132,154

The above contracts were opened with the below counterparties:

Citibank 132,149
Deutsche Bank 2,778,125
HSBC 1,449,265
J.P. Morgan 3,772,615

8,132,154

Templeton Emerging Markets Dynamic Income Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb

Forward foreign exchange contracts used for efficient portfolio management:
CLP 327,200,000 uUsD 374,967 01/04/2024 (3,572)
usb 376,525 CLP 327,200,000 01/04/2024 5,130
INR 14,000,000 usD 167,781 01/08/2024 413
KRW 1,800,000,000 usD 1,351,047 01/16/2024 40,135
CLP 327,200,000 usD 376,187 01/18/2024 (4,753)
CLP 300,700,000 usD 344,567 01/31/2024 (3,182)
CLP 661,100,000 usD 755,402 02/05/2024 (4,959)
COP 1,024,000,000 usD 252,793 02/08/2024 9,910
INR 227,600,000 uUsD 2,722,162 03/20/2024 3,148
KRW 881,000,000 usD 673,290 03/20/2024 10,096
THB 53,800,000 usD 1,530,366 03/20/2024 43,065
95,431

Forward foreign exchange contracts used for share class hedging:

EUR 15,709,759 uUsD 16,975,703 01/16/2024 379,143
SGD 217,382 uUsD 162,229 01/16/2024 2,602
usb 119,641 EUR 109,030 01/16/2024 (806)
380,939
476,370
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Note 5 - Forward foreign exchange contracts (continued)

Templeton Emerging Markets Dynamic Income Fund (continued)

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: usD
Citibank 56,309
Goldman Sachs 9,910
HSBC (5,095)
J.P. Morgan 415,246
476,370
Templeton Emerging Markets Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
USD
Forward foreign exchange contracts used for share class hedging:
EUR 33,667,471 usD 36,353,146 01/16/2024 839,897
usb 157,671 EUR 143,990 01/16/2024 (1,398)
838,499
The above contracts were opened with the below counterparties:
J.P. Morgan 838,499
838,499
Templeton Emerging Markets Local Currency Bond Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for efficient portfolio management:
CLP 54,800,000 usD 62,800 01/04/2024 (598)
usSb 63,061 CLP 54,800,000 01/04/2024 859
CLP 54,800,000 uUsD 63,004 01/18/2024 (796)
CLP 50,400,000 uUsD 57,752 01/31/2024 (533)
uyu 1,790,000 uUsD 44,285 02/01/2024 653
CLP 110,800,000 uUsD 126,605 02/05/2024 (831)
MXN 3,850,000 uUsD 206,556 02/06/2024 18,817
usb 218,518 MXN 3,850,000 02/06/2024 (6,855)
THB 19,060,000 usD 547,602 02/07/2024 8,036
COP 1,285,520,000 usD 317,056 02/08/2024 12,738
INR 4,696,790 usD 56,338 02/12/2024 3
MYR 700,000 usD 154,953 02/15/2024 (1,800)
INR 20,455,200 usD 244,583 03/20/2024 350
SGD 370,000 usD 274,684 03/20/2024 6,676
INR 131,600 usD 1,571 04/15/2024 3
36,722
Forward foreign exchange contracts used for share class hedging:
EUR 383,282 uUsD 414,087 01/16/2024 9,332
GBP 93,588 uUsD 117,688 01/16/2024 1,628
NOK 709,550 uUsD 64,797 01/16/2024 5,071
SEK 1,272,493 uUsD 122,015 01/16/2024 4,244
20,275
56,997
The above contracts were opened with the below counterparties:
Citibank 7,488
Goldman Sachs (1,026)
HSBC 19,269
J.P. Morgan 19,302
Morgan Stanley 11,964
56,997
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Note 5 - Forward foreign exchange contracts (continued)

Templeton Emerging Markets Smaller Companies Fund

FRANKLIN TEMPLETON INVESTMENT FUNDS

NOTES TO FINANCIAL STATEMENTS

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for share class hedging:
EUR 73,904 usD 79,861 01/16/2024 1,782
1,782
The above contracts were opened with the below counterparties:
J.P. Morgan 1,782
1,782
Templeton Emerging Markets Sustainability Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for share class hedging:
CHF 76,084 usD 87,253 01/16/2024 3,337
EUR 230,121 usD 248,683 01/16/2024 5,536
GBP 66,592 uUsD 83,708 01/16/2024 1,190
10,063
The above contracts were opened with the below counterparties:
J.P. Morgan 10,063
10,063
Templeton Euroland Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for share class hedging:
EUR 38,875 uUsD 42,615 01/16/2024 299
usb 473,797 EUR 438,710 01/16/2024 (9,824)
(9,525)
The above contracts were opened with the below counterparties:
J.P. Morgan (9,525)
(9,525)
Templeton European Dividend Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for share class hedging:
CHF 25,233 EUR 26,764 01/16/2024 432
EUR 22,126 PLN 95,855 01/16/2024 75
EUR 17,097 usD 18,499 01/16/2024 351
PLN 12,002,418 EUR 2,762,080 01/16/2024 (1,042)
SGD 44,889 EUR 31,011 01/16/2024 (200)
usb 335,904 EUR 311,040 01/16/2024 (6,976)
(7,360)
The above contracts were opened with the below counterparties:
J.P. Morgan (7,360)
(7,360)
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Note 5 - Forward foreign exchange contracts (continued)

Templeton European Opportunities Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for share class hedging:
EUR 11,584 usD 12,526 01/16/2024 246
NOK 206,361 EUR 17,459 01/16/2024 935
SGD 1,651,491 EUR 1,071,812 01/16/2024 (6,902)
usb 1,844,994 EUR 1,708,734 01/16/2024 (38,629)
(44,350)
The above contracts were opened with the below counterparties:
J.P. Morgan (44,350)
(44,350)
Templeton European Small-Mid Cap Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for share class hedging:
usb 392,712 EUR 363,504 01/16/2024 (8,017)
(8,017)
The above contracts were opened with the below counterparties:
J.P. Morgan (8,017)
(8,017)
Templeton Frontier Markets Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
uUsD
Forward foreign exchange contracts used for share class hedging:
EUR 31,206,631 usD 33,721,496 01/16/2024 753,014
PLN 6,472,259 usD 1,609,486 01/16/2024 35,305
usb 306,574 EUR 279,243 01/16/2024 (1,911)
usb 15,426 PLN 60,611 01/16/2024 24
786,432
The above contracts were opened with the below counterparties:
J.P. Morgan 786,432
786,432
Templeton Global Balanced Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for efficient portfolio management:
MXN 54,900,000 usD 2,945,429 02/06/2024 268,322
usSb 3,116,007 MXN 54,900,000 02/06/2024 (97,744)
170,578
Forward foreign exchange contracts used for share class hedging:
EUR 9,756,651 uUsD 10,541,302 01/16/2024 237,041
GBP 1,737,154 uUsD 2,184,277 01/16/2024 30,416
usSD 56,054 EUR 51,131 01/16/2024 (430)
267,027
437,605
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Note 5 - Forward foreign exchange contracts (continued)

Templeton Global Balanced Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Unrealised
profit/(loss)
The above contracts were opened with the below counterparties: usD
HSBC 170,578
J.P. Morgan 267,027
437,605
Templeton Global Bond (Euro) Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR
Forward foreign exchange contracts used for efficient portfolio management:
EUR 937,848 AUD 1,535,000 02/06/2024 (9,501)
THB 60,740,000 EUR 1,587,144 02/21/2024 14,993
EUR 3,709,240 BRL 20,100,000 03/04/2024 (10,578)
EUR 16,540,733 usD 17,654,000 03/15/2024 597,642
EUR 2,044,555 IDR 34,600,000,000 03/20/2024 15,725
EUR 4,556,470 KRW 6,430,000,000 03/20/2024 53,091
EUR 4,163,848 MYR 20,930,000 04/30/2024 14,239
EUR 2,634,162 COP 11,756,000,000 05/08/2024 (36,936)
EUR 2,708,416 IDR 46,086,400,000 06/20/2024 20,309
EUR 4,532,185 INR 414,500,000 06/20/2024 85,696
744,680
The above contracts were opened with the below counterparties:
Citibank 7,194
Deutsche Bank 569,237
Goldman Sachs 14,239
HSBC 14,993
J.P. Morgan 159,096
Morgan Stanley (20,079)
744,680
Templeton Global Bond Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for efficient portfolio management:
CLP 13,849,600,000 uUsD 15,871,466 01/04/2024 (151,201)
usb 15,937,399 CLP 13,849,600,000 01/04/2024 217,134
INR 1,404,808,200 usD 16,835,745 01/08/2024 41,451
CLP 13,849,600,000 usD 15,923,107 01/18/2024 (201,180)
CLP 12,727,600,000 usD 14,584,331 01/31/2024 (134,674)
CLP 27,975,800,000 usD 31,966,359 02/05/2024 (209,825)
INR 3,683,923,600 usD 43,994,517 03/20/2024 117,238
KRW 166,102,815,000 usD 126,913,259 03/20/2024 1,931,698
NZD 177,610,000 usD 105,196,363 03/20/2024 7,128,628
usSb 13,235,981 NzZD 21,500,000 03/20/2024 (361,155)
JPY 9,204,207,440 usD 64,518,488 03/21/2024 1,585,937
usb 21,449,936 JPY 3,012,000,000 03/21/2024 (182,185)
JPY 25,175,000,000 uUsD 180,573,388 04/05/2024 664,735
NOK 850,740,000 uUsD 77,540,195 04/10/2024 6,382,950
usb 21,228,556 NOK 227,810,000 04/10/2024 (1,244,270)
INR 354,384,300 uUsD 4,229,333 04/15/2024 8,320
JPY 42,041,807,800 uUsD 294,413,358 04/15/2024 8,698,785
JPY 3,371,584,760 usD 23,206,616 05/21/2024 1,231,002
MXN 180,142,000 usD 7,929,608 09/03/2024 2,255,332
usb 7,658,610 MXN 180,142,000 09/03/2024 (2,526,329)
25,252,391
Forward foreign exchange contracts used for share class hedging:
AUD 17,511,925 usD 11,526,037 01/16/2024 415,058
CAD 1,207,513 usD 888,823 01/16/2024 22,695
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Note 5 - Forward foreign exchange contracts (continued)

Templeton Global Bond Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)

usD

CHF 59,775,179 USD 68,485,670 01/16/2024 2,686,529
CNH 9,329,056 USD 1,300,459 01/16/2024 9,966
CzK 682,889,084 uUsD 30,040,706 01/16/2024 484,840
EUR 395,937,782 uUsD 427,794,618 01/16/2024 9,604,763
GBP 11,923,177 uUsD 14,991,876 01/16/2024 208,952
JPY 735,076,966 uUsD 5,079,136 01/16/2024 146,363
NOK 228,797,055 uUsD 20,894,055 01/16/2024 1,635,467
PLN 18,918,291 usD 4,706,000 01/16/2024 101,693
SEK 24,739,922 uUsD 2,372,067 01/16/2024 82,678
SGD 37,337,313 usD 27,863,030 01/16/2024 448,133
usb 2,974 AUD 4,357 01/16/2024 3
usb 78,190 CHF 67,226 01/16/2024 (1,854)
usb 421,031 CNH 3,005,731 01/16/2024 (1,175)
usb 541,912 CzK 12,081,266 01/16/2024 1,872
usD 5,728,600 EUR 5,218,285 01/16/2024 (36,131)
usD 373,408 GBP 294,170 01/16/2024 (1,628)
uUSsD 170,907 JPY 24,300,000 01/16/2024 (1,836)
usb 7,300 NOK 79,952 01/16/2024 (573)
usb 45,974 PLN 181,114 01/16/2024 (52)
usb 40,455 SEK 414,437 01/16/2024 (667)
usb 618,491 SGD 818,968 01/16/2024 (2,494)
15,802,602

41,054,993

The above contracts were opened with the below counterparties:

Bank of America 5,909,768
BNP Paribas 937,497
Citibank 2,219,911
Deutsche Bank 5,830,508
HSBC (191,656)
J.P. Morgan 21,481,282
Morgan Stanley 4,867,683

41,054,993

Templeton Global Climate Change Fund

Purchases Sales Maturity Unrealised
Date profit/(loss)
EUR

Forward foreign exchange contracts used for share class hedging:
CzK 9,620,285 EUR 391,719 01/16/2024 (2,449)
EUR 8,687 CzK 212,609 01/16/2024 85
EUR 92,078 PLN 399,006 01/16/2024 291
EUR 891,121 usD 976,092 01/16/2024 7,552
PLN 33,533,908 EUR 7,718,796 01/16/2024 (4,652)
usSb 59,296,133 EUR 54,853,526 01/16/2024 (1,178,122)
(1,177,295)

The above contracts were opened with the below counterparties:

J.P. Morgan (1,177,295)
(1,177,295)
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Templeton Global Equity Income Fund

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Purchases Sales Maturity Unrealised
Date profit/(loss)
USD
Forward foreign exchange contracts used for share class hedging:
CNH 210,810 usD 29,371 01/16/2024 241
241
The above contracts were opened with the below counterparties:
J.P. Morgan 241
241
Templeton Global High Yield Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for efficient portfolio management:
CLP 274,800,000 usD 314,917 01/04/2024 (3,000)
usSb 316,226 CLP 274,800,000 01/04/2024 4,308
INR 33,697,400 uUsD 403,842 01/08/2024 994
CLP 274,800,000 uUsD 315,942 01/18/2024 (3,992)
CLP 252,400,000 uUsD 289,221 01/31/2024 (2,671)
CLP 554,800,000 uUsD 633,938 02/05/2024 (4,161)
THB 24,470,000 uUsD 692,711 02/07/2024 20,640
COP 17,484,970,000 uUsD 4,314,401 02/08/2024 171,299
INR 33,791,690 usD 405,332 02/12/2024 23
INR 25,558,200 usD 305,684 03/20/2024 354
THB 58,534,000 usD 1,658,187 04/17/2024 57,360
241,154
The above contracts were opened with the below counterparties:
Citibank 354
Deutsche Bank 57,360
Goldman Sachs 77,812
HSBC 17,032
J.P. Morgan (821)
Morgan Stanley 89,417
241,154
Templeton Global Income Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usbD
Forward foreign exchange contracts used for efficient portfolio management:
CLP 524,200,000 usD 600,727 01/04/2024 (5,723)
usSb 603,222 CLP 524,200,000 01/04/2024 8,218
INR 72,994,100 uUsD 874,788 01/08/2024 2,154
CLP 524,200,000 uUsD 602,681 01/18/2024 (7,614)
CLP 481,800,000 uUsD 552,086 01/31/2024 (5,098)
CLP 1,059,000,000 uUsD 1,210,059 02/05/2024 (7,943)
INR 113,773,006 uUsD 1,364,708 02/12/2024 77
INR 101,791,860 uUsD 1,217,460 03/20/2024 1,408
KRW 3,748,000,000 usD 2,867,318 03/20/2024 39,983
THB 43,200,000 usD 1,261,130 03/20/2024 2,294
JPY 225,262,650 usD 1,679,018 03/21/2024 38,814
usb 620,994 JPY 87,200,000 03/21/2024 (5,274)
JPY 1,209,000,000 usD 8,366,203 04/05/2024 337,546
JPY 1,028,926,060 usD 7,205,436 04/15/2024 212,893
THB 112,060,000 usD 3,174,504 04/17/2024 109,812
NOK 34,705,000 usD 3,117,113 04/29/2024 307,472
JPY 117,611,290 usD 809,518 05/21/2024 42,941
AUD 2,390,000 usD 1,570,911 05/22/2024 64,152
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 5 - Forward foreign exchange contracts (continued)

Templeton Global Income Fund (continued)

Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
AUD 3,070,000 usD 2,038,050 06/11/2024 63,068
NOK 8,313,000 usD 766,985 06/11/2024 53,877
JPY 212,700,000 usD 1,506,203 06/20/2024 42,264
MXN 4,382,000 usD 192,889 09/03/2024 54,862
usb 186,298 MXN 4,382,000 09/03/2024 (61,454)
1,288,729
Forward foreign exchange contracts used for share class hedging:
EUR 6,905,144 usD 7,460,541 01/16/2024 167,692
SGD 72,726 uUsD 54,265 01/16/2024 879
usb 25,563 EUR 23,010 01/16/2024 144
usb 26 SGD 35 01/16/2024 1
168,716
1,457,445
The above contracts were opened with the below counterparties:
Bank of America 115,271
BNP Paribas 22,944
Citibank 1,408
Deutsche Bank 277,634
HSBC 35,684
J.P. Morgan 260,746
Morgan Stanley 743,758
1,457,445
Templeton Global Total Return Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usD
Forward foreign exchange contracts used for efficient portfolio management:
INR 3,421,464,300 usD 41,004,102 01/08/2024 100,956
usb 14,855,637 INR 1,240,000,000 01/08/2024 (41,573)
KRW 6,645,000,000 uUsD 4,987,615 01/16/2024 148,165
EUR 32,700,000 uUsD 35,754,998 02/06/2024 401,010
INR 5,885,259,451 uUsD 70,593,746 02/12/2024 3,966
INR 6,649,001,270 uUsD 79,523,996 03/20/2024 91,963
KRW 111,182,710,000 uUsD 84,943,624 03/20/2024 1,300,137
JPY 648,496,310 usD 4,545,747 03/21/2024 111,740
usb 4,618,262 JPY 648,496,310 03/21/2024 (39,225)
AUD 50,120,000 usD 31,985,080 03/25/2024 2,261,129
JPY 38,263,418,970 usD 267,830,196 04/15/2024 8,040,599
usb 11,457,694 JPY 1,601,500,000 04/15/2024 (88,767)
AUD 124,437,000 usD 81,124,214 05/07/2024 3,980,632
JPY 338,584,720 usD 2,330,478 05/21/2024 123,621
AUD 128,930,000 usD 84,770,759 05/22/2024 3,433,688
AUD 55,590,000 usD 36,903,977 06/11/2024 1,142,002
NOK 1,065,091,000 uUsD 98,268,772 06/11/2024 6,902,944
JPY 6,088,000,000 uUsD 43,111,262 06/20/2024 1,209,700
MXN 473,620,000 uUsD 20,848,114 09/03/2024 5,929,601
usb 20,135,621 MXN 473,620,000 09/03/2024 (6,642,094)
28,370,194
Forward foreign exchange contracts used for share class hedging:
AUD 46,997,551 usD 30,900,898 01/16/2024 1,145,965
CHF 18,124,927 usD 20,765,324 01/16/2024 815,387
CNH 35,098,812 usD 4,889,591 01/16/2024 40,633
EUR 359,849,487 usD 388,798,976 01/16/2024 8,733,036
GBP 23,408,076 usD 29,430,475 01/16/2024 412,422
JPY 8,318,703 usD 57,480 01/16/2024 1,656
NOK 3,494,852 usD 319,148 01/16/2024 24,988
PLN 52,935,912 usD 13,169,008 01/16/2024 283,560
SEK 30,442,222 usD 2,918,672 01/16/2024 101,865
SGD 83,291,820 usD 62,157,657 01/16/2024 998,689
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Note 5 - Forward foreign exchange contracts (continued)

Templeton Global Total Return Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS

NOTES TO FINANCIAL STATEMENTS

Purchases Sales Maturity Unrealised
Date profit/(loss)
UsSD
usb 261,114 AUD 389,060 01/16/2024 (4,180)
usbD 117,084 CHF 100,538 01/16/2024 (2,623)
usb 2,971 CNH 21,223 01/16/2024 (10)
usb 7,205,266 EUR 6,553,259 01/16/2024 (34,233)
usb 17,686 GBP 13,972 01/16/2024 (126)
usb 61,615 PLN 242,966 01/16/2024 (130)
usb 56,982 SEK 583,415 01/16/2024 (906)
usb 624,176 SGD 826,083 01/16/2024 (2,205)
12,513,788
40,883,982
The above contracts were opened with the below counterparties:
Bank of America 307,807
Barclays 401,010
BNP Paribas 1,096,037
Citibank 2,063,007
Deutsche Bank 15,189,663
Goldman Sachs 3,399,847
HSBC 63,349
J.P. Morgan 14,462,924
Morgan Stanley 3,900,338
40,883,982
Templeton Latin America Fund
Purchases Sales Maturity Unrealised
Date profit/(loss)
usb
Forward foreign exchange contracts used for share class hedging:
BRL 23,969 EUR 4,462 01/16/2024 (7)
EUR 14,530,044 BRL 77,321,120 01/16/2024 174,392
EUR 7,108,436 MXN 133,804,360 01/16/2024 (8,600)
EUR 3,545,981 uUsD 3,824,231 01/16/2024 93,076
MXN 42,091 EUR 2,235 01/16/2024 4
PLN 19,284,401 uUsD 4,802,271 01/16/2024 98,461
usD 1,209 EUR 1,105 01/16/2024 (12)
usb 60,793 PLN 240,218 01/16/2024 (254)
357,060
The above contracts were opened with the below counterparties:
J.P. Morgan 357,060
357,060
Note 6 - Open positions on financial future contracts
As at December 31, 2023, the Company had entered into the following outstanding contracts:
Franklin Diversified Balanced Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
14 Euro-Buxl 30 Year Bond, 03/07/2024 J.P. Morgan EUR 1,984,080 133,266
51 US Long Bond, 03/19/2024 J.P. Morgan ushD 6,371,813 365,482
498,748
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 6 - Open positions on financial future contracts (continued)

Franklin Diversified Conservative Fund

Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
21 Euro-Buxl 30 Year Bond, 03/07/2024 J.P. Morgan EUR 2,976,120 199,899
25 US Long Bond, 03/19/2024 J.P. Morgan usbD 3,123,438 179,158
— 379,057
Franklin Diversified Dynamic Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
11 Euro-Buxl 30 Year Bond, 03/07/2024 J.P. Morgan EUR 1,558,920 104,709
27 US Long Bond, 03/19/2024 J.P. Morgan uUsD 3,373,313 193,490
298199
Franklin Euro Government Bond Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
(40) Euro-BTP, 03/07/2024 J.P. Morgan EUR (4,766,000) (146,047)
(42) Euro-Bund, 03/07/2024 J.P. Morgan EUR (5,763,240) (139,061)
(285,108)
Franklin Euro Short Duration Bond Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
(52) Euro-Bobl, 03/07/2024 J.P. Morgan EUR (6,202,560) (79,611)
(79,611)
Franklin European Corporate Bond Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
(12) Euro-OAT, 03/07/2024 J.P. Morgan EUR (1,578,120) (42,252)
(42,252)
Franklin European Social Leaders Bond Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
4) Euro-Bund, 03/07/2024 J.P. Morgan EUR (548,880) (13,244)
(13,244)
Franklin European Total Return Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
(1,025) Euro-BTP, 03/07/2024 J.P. Morgan EUR (122,128,750) (3,742,450)
(550) Euro-Bund, 03/07/2024 J.P. Morgan EUR (75,471,000) (1,821,039)
(5,563,489)
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Note 6 - Open positions on financial future contracts (continued)

Franklin Flexible Alpha Bond Fund

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Number of Description Counterparty Trading Commitment Unrealised
contracts currency uUsD profit/(loss)
purchased/(sold) uUsbD
Bond Future
(30) Euro-Bobl, 03/07/2024 J.P. Morgan EUR (3,578,400) (53,022)
(1) Long Gilt, 03/26/2024 J.P. Morgan GBP (102,650) (8,223)
17 US 2 Year Note, 03/28/2024 J.P. Morgan usbD 3,500,539 36,103
(26) US 5 Year Note, 03/28/2024 J.P. Morgan usbD (2,828,109) (52,692)
2 US 10 Year Note, 03/19/2024 J.P. Morgan usbD 225,781 7,403
(31) US 10 Year Ultra Bond, 03/19/2024 J.P. Morgan usbD (3,658,484) (140,787)
(211,218)
Franklin Global Aggregate Bond Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency uUsD profit/(loss)
purchased/(sold) uUsbD
Bond Future
1 US 5 Year Note, 03/28/2024 J.P. Morgan uUsD 108,773 2,499
(5) US Long Bond, 03/19/2024 J.P. Morgan usbD (624,688) (42,240)
(39,741)
Franklin Global Fundamental Strategies Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency usb profit/(loss)
purchased/(sold) usb
Bond Future
42 Euro-Buxl 30 Year Bond, 03/07/2024 Citigroup EUR 5,952,240 357,516
335 US 10 Year Ultra Bond, 03/19/2024 Morgan Stanley ushD 39,535,234 1,661,258

Franklin Global Green Bond Fund

2,018,774

Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
3) Euro-Bund, 03/07/2024 J.P. Morgan EUR (411,660) (9,933)
(9,933)
Franklin Global Income Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency uUsD profit/(loss)
purchased/(sold) uUsbD
Bond Future
4 US Long Bond, 03/19/2024 J.P. Morgan uUsD 499,750 20,243
20,243
Franklin Global Multi-Asset Income Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency EUR profit/(loss)
purchased/(sold) EUR
Bond Future
8 Euro-Buxl 30 Year Bond, 03/07/2024 J.P. Morgan EUR 1,133,760 76,152
30 US Long Bond, 03/19/2024 J.P. Morgan uUsD 3,748,125 214,989
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 6 - Open positions on financial future contracts (continued)

Franklin Income Fund

Number of Description Counterparty Trading Commitment Unrealised

contracts currency uUsD profit/(loss)

purchased/(sold) uUsD

Bond Future
750 US Long Bond, 03/19/2024 J.P. Morgan usbD 93,703,125 3,795,570
3795570
Franklin K2 Alternative Strategies Fund

Number of Description Counterparty Trading Commitment Unrealised

contracts currency usb profit/(loss)

purchased/(sold) usb

Bond Future

(259) 3 month SOFR, 09/17/2024 J.P. Morgan usb (61,826,538) (84,216)

2 3 month SOFR, 09/17/2024 Barclays usb 477,425 1,225

2 3 month SOFR, 12/17/2024 Barclays usb 479,525 1,400

3 3 month SOFR, 03/18/2025 Barclays usb 722,025 2,275

2 3 month SOFR, 06/17/2025 Barclays usb 482,900 1,650

(312) 3 month SOFR, 09/16/2025 Morgan Stanley usb (75,496,200) (227,970)

2 3 month SOFR, 09/16/2025 Barclays usbD 483,950 1,650

2 3 month SOFR, 12/16/2025 Barclays usbD 484,500 1,875

2 3 month SOFR, 03/17/2026 Barclays usbD 484,675 1,850

24 3 Month Canadian Bankers Acceptance, Barclays CAD 4,314,177 25,810
06/17/2024

31 3 Month Canadian Bankers Acceptance, Barclays CAD 5,599,675 36,772
09/18/2024

35 3 Month Canadian Bankers Acceptance, Barclays CAD 6,345,987 42,281
12/18/2024

25 3 Month Canadian Bankers Acceptance, Barclays CAD 4,546,998 40,848
03/19/2025

23 3 Month Canadian Bankers Acceptance, Barclays CAD 4,192,351 18,433
06/18/2025

(38) 3 Month Euro Euribor, 06/17/2024 Barclays EUR (10,162,412) (59,475)

(36) 3 Month Euro Euribor, 09/16/2024 Barclays EUR (9,673,748) (67,189)

(39) 3 Month Euro Euribor, 12/16/2024 Barclays EUR (10,515,952) (95,643)

(24) 3 Month Euro Euribor, 03/17/2025 Barclays EUR (6,486,589) (50,989)

(25) 3 Month Euro Euribor, 06/16/2025 Barclays EUR (6,765,834) (51,375)

91 3 Month Euro Euribor, 06/16/2025 Morgan Stanley EUR 24,627,634 27,343

(20) 3 Month Euro Euribor, 09/15/2025 Barclays EUR (5,414,875) (33,339)

(19) 3 Month Euro Euribor, 12/15/2025 Barclays EUR (5,143,607) (27,958)

(8) 3 Month Euro Euribor, 03/16/2026 Barclays EUR (2,164,846) (2,539)

1 3 Month SOFR, 06/16/2026 Barclays usb 242,325 1,088

(15) 3 Month SONIA, 09/17/2024 Barclays GBP (4,564,123) (31,595)

(10) 3 Month SONIA, 12/17/2024 Barclays GBP (3,059,479) (33,523)

(16) 3 Month SONIA, 03/18/2025 Barclays GBP (4,914,286) (53,599)

(11) 3 Month SONIA, 06/17/2025 Barclays GBP (3,387,860) (13,926)

24 3 Month SONIA, 09/16/2025 Morgan Stanley GBP 7,405,844 14,245

33 ASX 90 Day Bank Accepted Bill, 06/13/2024 Barclays AUD 22,263,326 18,755

27 ASX 90 Day Bank Accepted Bill, 09/12/2024 Barclays AUD 18,222,566 18,192

22 ASX 90 Day Bank Accepted Bill, 12/12/2024 Barclays AUD 14,853,458 16,621

14 ASX 90 Day Bank Accepted Bill, 03/13/2025 Barclays AUD 9,454,741 10,714

9 ASX 90 Day Bank Accepted Bill, 06/13/2025 Barclays AUD 6,079,236 6,778

(72) Australia 10 Year Bond, 03/15/2024 Morgan Stanley AUD (5,724,134) (161,243)

(59) Australia 10 Year Bond, 03/15/2024 Barclays AUD (4,690,609) (125,640)

376 Australia 3 Year Bond, 03/15/2024 Barclays AUD 27,379,046 259,560

(13) Canada 10 Year Bond, 03/19/2024 Morgan Stanley CAD (1,218,324) (53,439)

54 Canada 10 Year Bond, 03/19/2024 Barclays CAD 5,060,730 238,014

41 Euro-Bobl, 03/07/2024 Morgan Stanley EUR 5,398,845 (4,376)

25 Euro-Bobl, 03/07/2024 Barclays EUR 3,291,979 40,272

85 Euro-Bund, 03/07/2024 Morgan Stanley EUR 12,876,142 (54,591)

189 Euro-Bund, 03/07/2024 Barclays EUR 28,630,480 674,867

(24) Euro-Buxl 30 Year Bond, 03/07/2024 Barclays EUR (3,754,843) (227,458)

19 Euro-OAT, 03/07/2024 Barclays EUR 2,758,429 56,677

(41) Euro-Schatz, 03/07/2024 Morgan Stanley EUR (4,822,434) (13,755)

133 Euro-Schatz, 03/07/2024 Barclays EUR 15,643,507 63,036

(1) Japan 10 Year Bond, 03/13/2024 Morgan Stanley JPY (1,040,496) (11,068)
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Note 6 - Open positions on financial future contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS

NOTES TO FINANCIAL STATEMENTS

Number of Description Counterparty Trading Commitment Unrealised
contracts currency uUsD profit/(loss)
purchased/(sold) uUsSD
3 Japan 10 Year Bond, 03/13/2024 Barclays JPY 3,121,489 41,844
(10) Japan 10 Year Bond Mini, 03/12/2024 Morgan Stanley JPY (1,039,220) (4,280)
28 Korea 10 Year Bond, 03/19/2024 Barclays KRW 2,511,065 34,444
250 Korea 3 Year Bond, 03/19/2024 Barclays KRW 20,463,545 85,410
(8) Long Gilt, 03/26/2024 Barclays GBP (1,046,743) (70,973)
40 Long Gilt, 03/26/2024 Morgan Stanley GBP 5,233,713 (36,737)
(84) US 2 Year Note, 03/28/2024 Morgan Stanley usb (17,296,781) (160,636)
125 US 2 Year Note, 03/28/2024 Barclays usb 25,739,258 252,789
125 US 2 Year Note, 03/28/2024 J.P. Morgan usD 25,739,258 273,162
(151) US 5 Year Note, 03/28/2024 Morgan Stanley usD (16,424,789) (247,486)
(40) US 5 Year Note, 03/28/2024 Barclays usb (4,350,938) (98,148)
(74) US 10 Year Note, 03/19/2024 J.P. Morgan usb (8,353,906) (273,280)
(49) US 10 Year Note, 03/19/2024 Barclays usb (5,531,641) (180,547)
(49) US 10 Year Note, 03/19/2024 Morgan Stanley usb (5,531,641) (64,700)
(13) US 10 Year Ultra Bond, 03/19/2024 Barclays usb (1,534,203) (67,516)
(20) US Long Bond, 03/19/2024 Barclays usb (2,498,750) (183,609)
7 US Long Bond, 03/19/2024 Morgan Stanley usbD 874,563 (2,762)
25 US Ultra Bond, 03/19/2024 Barclays usb 3,339,844 216,336
(349,364)
Foreign Currency
Future
(76) Foreign Exchange AUD/USD, 03/18/2024 Barclays usb (5,191,180) (137,888)
(176) Foreign Exchange CAD/USD, 03/19/2024 Barclays usb (13,310,000) (225,866)
(88) Foreign Exchange CHF/USD, 03/18/2024 Barclays usD (13,178,000) (453,750)
139 Foreign Exchange EUR/USD, 03/18/2024 Barclays usD 19,242,813 270,912
(34) Foreign Exchange GBP/USD, 03/18/2024 Barclays usb (2,709,588) (31,012)
(26) Foreign Exchange JPY/USD, 03/18/2024 Barclays usb (2,332,200) (32,062)
247 Foreign Exchange MXN/USD, 03/18/2024 Barclays usb 7,192,640 166,810
(33) Foreign Exchange NZD/USD, 03/18/2024 Barclays usb (2,086,425) (49,730)
293 Foreign Exchange USD/KRW, 01/15/2024 Barclays KRW 2,928,635 (12,248)
(504,834)
Index Future
35 CAC 40 10 Euro Index, 01/19/2024 Morgan Stanley EUR 2,919,120 (9,891)
(77) CAC 40 10 Euro Index, 01/19/2024 Barclays EUR (6,422,063) 42,495
55 CBOE Volatility Index, 01/17/2024 Barclays usSb 772,816 (79,334)
29 CBOE Volatility Index, 02/14/2024 Barclays usb 443,567 (28,683)
8 CBOE Volatility Index, 03/20/2024 Barclays usb 130,135 (2,615)
1 CBOE Volatility Index, 04/17/2024 Barclays usb 16,951 51
19 DAX Index, 03/15/2024 Morgan Stanley EUR 8,868,776 (39,668)
10 DAX Index, 03/15/2024 Barclays EUR 4,667,777 (23,307)
8 DJIA CBOT E-Mini Index, 03/15/2024 Morgan Stanley usb 1,520,480 8,328
5 DJIA CBOT E-Mini Index, 03/15/2024 Barclays usb 950,300 26,140
295 EURO STOXX 50 Index, 03/15/2024 Barclays EUR 14,794,972 (122,080)
144 EURO STOXX 50 Index, 03/15/2024 Morgan Stanley EUR 7,221,952 (56,618)
(8) FTSE 100 Index, 03/15/2024 Barclays GBP (790,946) (16,322)
37 FTSE 100 Index, 03/15/2024 Morgan Stanley GBP 3,658,125 74,456
283 FTSE China A50 Index, 01/30/2024 Barclays usb 3,253,085 87,066
(21) FTSE Taiwan Index, 01/30/2024 Barclays usb (1,302,420) (1,860)
1 FTSE/JSE Top 40 Index, 03/20/2024 Barclays ZAR 429,296 11,641
(16) FTSE/MIB Index, 03/15/2024 Barclays EUR (2,695,493) 10,289
5 Hang Seng China Enterprises Index, Barclays HKD 185,567 5,084
01/30/2024
(17) Hang Seng Index, 01/30/2024 Morgan Stanley HKD (1,864,916) (62,939)
5 Hang Seng Index, 01/30/2024 Barclays HKD 548,505 9,957
(37) IBEX 35 Index, 01/19/2024 Barclays EUR (4,119,825) 30,144
(7) iBoxx iShares Bond Index, 03/01/2024 Morgan Stanley usD (1,071,070) (38,398)
12 KOSPI 200 Index, 03/14/2024 Barclays KRW 844,864 55,672
12 MSCI Emerging Markets Index, 03/15/2024  Barclays usb 620,220 28,350
23 MSCI Singapore Index, 01/30/2024 Barclays SGD 501,390 16,632
15 NASDAQ 100 Emini Index, 03/15/2024 Morgan Stanley usb 5,107,050 75,076
8 NASDAQ 100 Emini Index, 03/15/2024 Barclays usb 2,723,760 109,604
(23) Nikkei 225 Index, 03/07/2024 Barclays JPY (1,067,429) (15,723)
21 Nikkei 225 Index, 03/07/2024 Morgan Stanley JPY 4,981,915 95,481
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NOTES TO FINANCIAL STATEMENTS

Note 6 - Open positions on financial future contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Number of Description Counterparty Trading Commitment Unrealised
contracts currency uUsD profit/(loss)
purchased/(sold) UsSD
(69) Russell 2000 Emini Index, 03/15/2024 Barclays usD (7,064,565) (492,778)
6 Russell 2000 Emini Index, 03/15/2024 Morgan Stanley usbD 614,310 (10,278)
135 Russell 2000 Emini Index, 03/15/2024 J.P. Morgan usb 13,821,975 115,858
25 S&P 500 Emini Index, 03/15/2024 Morgan Stanley usb 6,025,000 63,493
67 S&P 500 Emini Index, 03/15/2024 J.P. Morgan usb 16,147,000 261,828
61 S&P 500 Emini Index, 03/15/2024 Barclays usb 14,701,000 336,740
(8) S&P Midcap 400 Emini Index, 03/15/2024 Barclays usb (2,247,600) (123,420)
23 S&P/TSX 60 Index, 03/14/2024 Barclays CAD 4,410,279 133,824
(10) SPI 200 Index, 03/21/2024 Barclays AUD (1,292,200) (25,163)
23 TOPIX Index, 03/07/2024 Barclays JPY 3,859,433 29,965
31 TOPIX Index, 03/07/2024 Morgan Stanley JPY 5,201,844 53,712
__ 532,809
— (321,389)
Franklin Strategic Income Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency usb profit/(loss)
purchased/(sold) usb
Bond Future
(217) 3 month SOFR, 03/18/2025 J.P. Morgan usb (52,226,475) (184,339)
(111) US 10 Year Ultra Bond, 03/19/2024 J.P. Morgan usbD (13,099,734) (504,107)
10 US Ultra Bond, 03/19/2024 J.P. Morgan usb 1,335,938 119,984
(568,462)
Franklin U.S. Government Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency uUsD profit/(loss)
purchased/(sold) uUsbD
Bond Future
98 US 5 Year Note, 03/28/2024 J.P. Morgan uUsD 10,659,797 244,876
128 US 10 Year Ultra Bond, 03/19/2024 J.P. Morgan usbD 15,106,000 670,818
52 US Long Bond, 03/19/2024 J.P. Morgan usD 6,496,750 481,735
16 US Ultra Bond, 03/19/2024 J.P. Morgan usbD 2,137,500 191,975
1,589,404
Franklin U.S. Low Duration Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency usb profit/(loss)
purchased/(sold) uUsbD
Bond Future
307 US 2 Year Note, 03/28/2024 J.P. Morgan ushD 63,215,617 651,985
(220) US 5 Year Note, 03/28/2024 J.P. Morgan uUsD (23,930,156) (445,851)
(27) US 10 Year Note, 03/19/2024 J.P. Morgan uUsD (3,048,047) (84,202)
(4) US 10 Year Ultra Bond, 03/19/2024 J.P. Morgan uUSsD (472,063) (18,166)
103,766
Templeton Asia Equity Total Return Fund
Number of Description Counterparty Trading Commitment Unrealised
contracts currency usD profit/(loss)
purchased/(sold) usb
Index Future
(1) FTSE Taiwan Index, 01/30/2024 J.P. Morgan uUsD (62,020) (1,402)
(1) KOSPI 200 Index, 01/11/2024 J.P. Morgan KRW (18,015,000) (681)
(1) MSCI China, 03/15/2024 J.P. Morgan uUsD (21,445) (876)
(1) MSCI India Index, 01/25/2024 J.P. Morgan uUsD (49,941) (1,337)
1) SET50 Index, 03/28/2024 J.P. Morgan THB (174,640) (36)
(4,332)
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Note 7 - Open positions on interest rate swap contracts

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

As at December 31, 2023, the Company had entered into the following outstanding contracts:

Franklin Diversified Balanced Fund

Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
EUR
3,189,000 Receive floating SONIA 1 day J.P. Morgan 11/10/2033 GBP (253,214)
Pay fixed 4.12%
16,558,000 Receive floating SONIA 1 day J.P. Morgan 10/24/2033 GBP (1,791,875)
Pay fixed 4.426%
105,934,000 Receive fixed 4.267% J.P. Morgan 12/19/2025 GBP 505,062
Pay floating SONIA 1 day
(1,540,027)
Franklin Diversified Conservative Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
EUR
1,531,000 Receive floating SONIA 1 day J.P. Morgan 11/10/2033 GBP (121,565)
Pay fixed 4.12%
7,973,000 Receive floating SONIA 1 day J.P. Morgan 10/24/2033 GBP (862,823)
Pay fixed 4.426%
50,159,000 Receive fixed 4.267% J.P. Morgan 12/19/2025 GBP 239,144
Pay floating SONIA 1 day
(745,244)
Franklin Diversified Dynamic Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
EUR
2,614,000 Receive floating SONIA 1 day J.P. Morgan 11/10/2033 GBP (207,558)
Pay fixed 4.12%
12,782,000 Receive floating SONIA 1 day J.P. Morgan 10/24/2033 GBP (1,383,243)
Pay fixed 4.426%
83,807,000 Receive fixed 4.267% J.P. Morgan 12/19/2025 GBP 399,567
Pay floating SONIA 1 day
(1,191,234)
Franklin Flexible Alpha Bond Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
usb
5,100,000 Receive fixed 4.928% Citigroup 02/28/2025 usb 14,869
Pay floating SOFR 1 day
1,900,000 Receive fixed 4.785% Citigroup 11/08/2025 usb 20,226
Pay floating SOFR 1 day
710,000 Receive fixed 3.44% Citigroup 05/26/2043 usb (6,066)
Pay floating SOFR 1 day
540,000 Receive floating SOFR 1 day Citigroup 05/26/2053 uUsD 7,432
Pay fixed 3.26%
36,461
Franklin Global Fundamental Strategies Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
usbD
10,300,000 Receive fixed 3.232% J.P. Morgan 04/24/2033 usb (206,709)
Pay floating SOFR 1 day
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 7 - Open positions on interest rate swap contracts (continued)

Franklin Global Fundamental Strategies Fund (continued)

Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
UsSD
14,060,000 Receive fixed 3.285% J.P. Morgan 05/03/2033 usD (223,177)
Pay floating SOFR 1 day
(429,886)
Franklin Global Multi-Asset Income Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
EUR
10,401,000 Receive floating SONIA 1 day J.P. Morgan 09/12/2033 GBP (1,126,724)
Pay fixed 4.437%
2,600,000 Receive floating SONIA 1 day J.P. Morgan 11/10/2033 GBP (206,447)
Pay fixed 4.12%
68,306,000 Receive fixed 4.267% J.P. Morgan 12/19/2025 GBP 325,663
Pay floating SONIA 1 day
(1,007,508)
Franklin Gulf Wealth Bond Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
usb
51,500,000 Receive fixed 2.925% J.P. Morgan 05/11/2032 usb (2,131,248)
Pay floating SOFR 1 day
12,500,000 Receive fixed 3.559% J.P. Morgan 09/29/2032 usb 51,593
Pay floating SOFR 1 day
(2,079,655
Franklin K2 Alternative Strategies Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
usbD
99,000,000 Receive fixed 9.47% Citibank 10/22/2024 MXN (73,055)
Pay floating TIIE 4 week
76,851,064 Receive fixed 6.295% Citibank 07/31/2025 ZAR (110,125)
Pay floating JIBAR 3 month
43,000,000 Receive fixed 7.57% Citibank 11/04/2025 ZAR (11,751)
Pay floating JIBAR 3 month
212,844,232 Receive fixed 4.75% Citibank 01/18/2026 CzZK 101,386
Pay floating PRIBOR 6 month
7,385,903 Receive fixed 13.505% Citibank 01/04/2027 BRL 199,891
Pay floating CDI 1 day
4,983,258 Receive fixed 13.405% Citibank 01/04/2027 BRL 130,023
Pay floating CDI 1 day
3,715,985 Receive fixed 13.47% Citibank 01/04/2027 BRL 99,333
Pay floating CDI 1 day
2,535,763 Receive fixed 13.285% Citibank 01/04/2027 BRL 63,337
Pay floating CDI 1 day
5,638,009 Receive fixed 10.415% Citibank 01/04/2027 BRL 12,833
Pay floating CDI 1 day
87,500,000 Receive floating TIIE 4 week Citibank 10/19/2027 MXN 5,341
Pay fixed 8.78%
26,000,000 Receive fixed 8.724% Citibank 10/12/2032 MXN 25,569
Pay floating TIIE 4 week
45,000,000 Receive fixed 8.468% Citibank 10/12/2032 MXN 1,862
Pay floating TIIE 4 week
4,062,791,684 Receive floating IBR 1 day Citibank 07/19/2033 COP (40,628)

Pay fixed 8.37%
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 7 - Open positions on interest rate swap contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
usD
31,000,000 Receive fixed 7.974% Citibank 10/06/2033 MXN (60,708)
Pay floating TIIE 4 week
15,750,000 Receive fixed 9.61% Citibank 01/18/2034 ZAR 26,740
Pay floating JIBAR 3 month
1,298,000,000 Receive floating CLICP 1 day Citibank 01/18/2034 CLP (104,235)
Pay fixed 5.785%
48,020,000 Receive floating PRIBOR 6 month Citibank 01/18/2034 CzZK (197,979)
Pay fixed 4.545%
5,700,000 Receive fixed 4.182% J.P. Morgan 11/22/2028 usb 154,748

Pay floating SOFR 1 day

222,582

Franklin Strategic Income Fund

Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)

usD

25,000,000 Receive fixed 4.902% Citigroup 09/14/2025 usb 254,650

Pay floating SOFR 1 day

254,650

Templeton Global Bond (Euro) Fund

Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
EUR
3,280,000 Receive fixed 3.285% J.P. Morgan 05/03/2033 usb (47,155)
Pay floating SOFR 1 day
(47,155)
Templeton Global Bond Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
usb
131,800,000 Receive fixed 3.232% J.P. Morgan 04/24/2033 usD (2,645,076)
Pay floating SOFR 1 day
268,590,000 Receive fixed 3.285% J.P. Morgan 05/03/2033 uUsD (4,263,371)
Pay floating SOFR 1 day
115,910,000 Receive fixed 3.847% J.P. Morgan 08/31/2033 uUsD 3,421,914
Pay floating SOFR 1 day
(3,486,533)
Templeton Global Income Fund
Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
usb
3,410,000 Receive fixed 3.285% J.P. Morgan 05/03/2033 usD (54,128)
Pay floating SOFR 1 day
(54,128)
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 7 - Open positions on interest rate swap contracts (continued)

Templeton Global Total Return Fund

Nominal Description Counterparty Maturity date Trading Unrealised
amount currency profit/(loss)
UsSD
129,830,000 Receive fixed 3.285% J.P. Morgan 05/03/2033 usD (2,060,812)
Pay floating SOFR 1 day
(2,060,812)
Note 8 - Open positions on total return swap contracts
As at December 31, 2023, the Company had entered into the following outstanding contracts:
Franklin Diversified Balanced Fund
Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /
currency amount date Unrealised
profit/(loss)
EUR
uUsD 4,720,636 USSGMDVISB Index USD FEDERAL_FUNDS_H15 Societe Generale 03/05/2024 (5,266)
1 day (0.500)%
(5,266)

Franklin Diversified Conservative Fund

Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /

currency amount date Unrealised

profit/(loss)

EUR

uUsD 3,722,146 USSGMDVISB Index USD FEDERAL_FUNDS_H15 Societe Generale 03/05/2024 (4,152)
1 day (0.500)%

(4,152)

Franklin Diversified Dynamic Fund

Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /

currency amount date Unrealised

profit/(loss)

EUR

uUsD 2,906,090 USSGMDVISB Index USD FEDERAL_FUNDS_H15 Societe Generale 03/05/2024 (3,242)
1 day (0.500)%

(3,242)

Franklin Global Multi-Asset Income Fund

Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /

currency amount date Unrealised

profit/(loss)

EUR

uUsD 3,036,487 USSGMDVISB Index USD FEDERAL_FUNDS_H15 Societe Generale 03/05/2024 (3,387)
1 day (0.500)%

(3,387)

Franklin K2 Alternative Strategies Fund

Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /
currency amount date Unrealised
profit/(loss)

usb

uUsD 253,698 Energy Transfer LP USD OBFR 1 day (0.650)% Barclays 03/18/2024 3,263
uUsD 145,443 Energy Transfer LP USD OBFR 1 day (0.650)% Citigroup 10/22/2024 1,690
uUsD 181,020 Energy Transfer LP USD SOFR 1 day (1.010)% Goldman Sachs  07/02/2024 461
uUsD 22,033,380 USCIFXPPDD Index Spread of 0.030% on Notional Citibank 07/02/2024 182,620
uUsD 6,095,295 USCIFXPPDD Index Spread of 0.030% on Notional Citigroup 07/02/2024 50,520
usD 2,476,527 USJPUSFLOW Index  Spread of 0.100% on Notional J.P. Morgan 07/03/2024 63,484
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Note 8 - Open positions on total return swap contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /
currency amount date Unrealised
profit/(loss)
uUSD
uUsD 512,466 USD FEDERAL HAT Holdings | LLC / HAT Goldman Sachs  03/01/2024 (10,393)
_FUNDS_H151 Year  Holdings Il LLC, REIT, 144A
(0.750)% 3.375% 06/15/2026
uUsD 175,000 USD FEDERAL HAT Holdings | LLC / HAT Goldman Sachs  03/01/2024 (10,064)
_FUNDS_H15 1 Year  Holdings Il LLC, REIT, 144A
(0.750)% 3.75% 09/15/2030
uUsD 117,000 USD FEDERAL Northern Qil and Gas, Inc., 144A Goldman Sachs  03/01/2024 (452)
_FUNDS_H15 1 Year  8.125% 03/01/2028
(0.750)%
uUsD 290,000 USD FEDERAL Patrick Industries, Inc., 144A Goldman Sachs  03/01/2024 (13,745)
_FUNDS_H15 1 Year  4.75% 05/01/2029
(0.750)%
uUsD 346,000 USD FEDERAL Post Holdings, Inc., 144A 5.625% Goldman Sachs  03/01/2024 (8,769)
_FUNDS_H15 1 Year  01/15/2028
(0.750)%
uUsD 7,363,192 USCIFXCADM Index Spread of 0.000% on Notional Citibank 07/02/2024 (92,339)
uUsD 12,843,504 USDBCAUCTT Index  Spread of (0.500)% on Notional  Deutsche Bank 07/02/2024 (269,741)
uUsD 15,543,338 USDBCOWNVU Index Spread of (0.188)% on Notional = Deutsche Bank 07/02/2024 (106,165)
uUsD 4,047,523 USDBCRFLBU Index  Spread of (0.188)% on Notional = Deutsche Bank 07/02/2024 (57,394)
uUsD 8,360,087 USDBCRFMNU Index Spread of (0.188)% on Notional  Deutsche Bank 07/02/2024 (447,146)
(714,170)
Franklin Strategic Income Fund
Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /
currency amount date Unrealised
profit/(loss)
usb
uUsD 14,000,000 Markit iBoxx USD Liquid USD SOFR 1 day 0% BNP Paribas 09/20/2024 96,206
Leveraged Loans Total
Return Index
96,206
Franklin U.S. Low Duration Fund
Trading Nominal Fund receives Fund pays Counterparty Maturity Market Value /
currency amount date Unrealised
profit/(loss)
uUsD
uUsD 8,390,000 Markit iBoxx USD Liquid USD SOFR 1 day 0% BNP Paribas 09/20/2024 57,655
Leveraged Loans Total
Return Index
57,655
Note 9 - Open positions on contracts for differences
As at December 31, 2023, the Company had entered into the following outstanding contracts:
Franklin K2 Alternative Strategies Fund
Trading Nominal Fund receives Counterparty Maturity Global Unrealised
currency amount Fund pays date exposure profit/(loss)
usb usb
AUD 15,232 Receive AUCASH= 1 Day (35.000)% BNP Paribas 01/08/2025 (6,570) (2,588)
Pay Performance of the underlying equity/
bond basket of 1 Securities.
AUD 232,280 Receive AONIA 1 Month 0% Nomura 11/30/2027 (100,195) (38,833)
Pay Performance of the underlying equity/
bond basket of 1 Securities.
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 9 - Open positions on contracts for differences (continued)

Franklin K2 Alternative Strategies Fund (continued)

Trading
currency

Nominal
amount

Fund receives
Fund pays

Counterparty

Maturity
date

Global
exposure
usbD

Unrealised
profit/(loss)
usbD

CAD

CAD

CAD

EUR

EUR

EUR

EUR

EUR

EUR

EUR

GBP

GBP

HKD

HKD

JPY

NOK

NOK

NOK

usSD

usSD

116

10,436

134,000

14,632

5,707

3,819

99,031

454,164

3,800

7,905

13,980

171,448

34,931

7,469

681,450

2,714

15,506

4,635

377

27,447

5,751

Receive CATMBAFIX= 1 Day (0.200)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive Performance of the underlying equity/

bond basket of 1 Securities.

Pay CATMBAFIX= 1 Day 0.650%
Receive DISC 1 Day (0.350)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

BNP Paribas

BNP Paribas

Morgan Stanley

Receive Performance of the underlying equity/ Bank of America

bond basket of 1 Securities.

Pay EUROSTR= O/N 0.300%

Receive EUROSTR= 1 Day (1.000)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive EONIA 1 Day (0.500)%

Pay Performance of the underlying equity/
bond basket of 2 Securities.

BNP Paribas

Morgan Stanley

Receive Performance of the underlying equity/ Morgan Stanley

bond basket of 4 Securities.
Pay EONIA 1 Day 0.400%

Receive Performance of the underlying equity/ Bank of America

bond basket of 1 Securities.

Pay EUROSTR= O/N 0.300%

Receive EONIA 1 Day (0.450)%

Pay Performance of the underlying equity/
bond basket of 2 Securities.

Receive EUROSTR= 1 Day (0.350)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Morgan Stanley

BNP Paribas

Receive Performance of the underlying equity/ Morgan Stanley

bond basket of 2 Securities.

Pay SONIA 1 Day 0.400%

Receive SONIA 1 Day (0.350)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive HONIX 1 Day (0.500)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive HIHKDOND= 1 Day (2.500)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive MUTSC 1 Day (0.400)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive NOWA O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive NOWA O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive NOWA O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 5 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.
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Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Barclays

Barclays

Barclays

Barclays

Barclays

08/12/2024

08/12/2024

08/18/2025

09/04/2024

08/12/2024

10/14/2024

10/14/2024

11/27/2024

02/03/2025

08/12/2024

01/20/2025

01/20/2025

09/22/2025

08/06/2024

08/12/2025

12/19/2024

12/27/2024

12/23/2024

01/09/2025

11/11/2024

(41,191)

95,803

(571,565)

63,002

(118,898)

(937,300)

10,269,291

86,837

(4,084,434)

(15,945)

2,320,530

(470,567)

(206,030)

(712,171)

(440,265)

(201,362)

(60,190)

(4,896)

(1,752,016)

(574,985)

1,394

(5,673)

2,650

504

(5,573)

(9,272)

(128,636)

420

23,090

2,148

56,899

2,499

(6,499)

49,970

(10,356)

5,132

1,534

125

20,440

9,662
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Note 9 - Open positions on contracts for differences (continued)

Franklin K2 Alternative Strategies Fund (continued)

Trading Nominal

currency

amount

Fund receives
Fund pays

Counterparty

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Maturity
date

Global
exposure
usbD

Unrealised
profit/(loss)
usbD

usD

usD

usSD

usSD

usSD

usSD

usSD

usSD

usD

usD

usD

usSD

usSD

usSD

usSD

usSD

2,942

2,814

7,912

2,625

2,272

7,628

6,105

5,376

8,103

1,252

1,279

1,838

14,347

4,950

1,641

3,014

usSD 748,003

usD 145,781

usD 30,591,000

usSD 1,315,509

www.franklintempleton.lu

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 2 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 2 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR O/N (0.300)%

Pay Performance of the underlying equity/
bond basket of 2 Securities.

Receive USONBFR= 1 Month 0%

Pay Performance of the underlying equity/
bond basket of 28 Securities.

Receive FEDEF 1 Day (0.350)%

Pay Performance of the underlying equity/
bond basket of 22 Securities.

Receive Performance of the underlying equity/

bond basket of 75 Securities.

Pay USONBFR= 1 Day 0.650%

Receive USONBFR= 1 Day (0.050)%
Pay Performance of the underlying equity/
bond basket of 93 Securities.

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays

Nomura

Morgan Stanley

BNP Paribas

BNP Paribas

01/06/2025

11/14/2024

12/27/2024

11/08/2024

08/22/2024

12/12/2024

12/26/2024

11/27/2024

01/16/2025

11/18/2024

01/30/2025

12/05/2024

01/03/2025

10/17/2024

10/16/2024

01/13/2025

11/30/2027

09/15/2025

08/12/2024

08/12/2024
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(294,141)

(281,344)

(454,307)

(262,447)

(227,155)

(516,317)

(350,549)

(308,690)

(417,710)

(125,175)

(190,776)

(105,538)

(235,147)

(109,048)

(36,151)

(106,125)

(3,607,424)

(12,108,795)

37,340,188

(28,700,779)

4,943

4,728

4,589

4,410

3,817

3,723

3,541

3,118

2,684

2,103

1,291

1,066

1,004

346

115

(630)

(435,997)

(208,830)

629,242

(2,772,106)
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 9 - Open positions on contracts for differences (continued)

Franklin K2 Alternative Strategies Fund (continued)

Trading
currency

Nominal
amount

Fund receives
Fund pays

Counterparty

Maturity
date

Global
exposure
usbD

Unrealised
profit/(loss)
usbD

usD

usSD

usD

usD

usSD

usSD

usSD

usD

usSD

usSD

usD

usD

usSD

usSD

usD

usD

usD

usD

usSD

usSD

118

3,462

8,141

1,425

3,020,000

20,916

148,000

790,000

1,149,000

69,752

6,600

9,009

1,134,000

20,301

23,177

268,716

54,119

1,356

445

68,739

4,073

Receive Performance of the underlying equity/ Bank of America

bond basket of 2 Securities.
Pay USONFEE= O/N 0.300%

Receive Performance of the underlying equity/ Bank of America

bond basket of 3 Securities.

Pay USONFEE= O/N 0.300%

Receive USONFEE= O/N (0.200)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Bank of America

Receive Performance of the underlying equity/ Bank of America

bond basket of 7 Securities.

Pay USONFEE= O/N 0.700%

Receive USONBFR= 1 Day (4.070)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR= 1 Day (0.250)%
Pay Performance of the underlying equity/
bond basket of 2 Securities.

Receive Performance of the underlying equity/

bond basket of 2 Securities.
Pay USONBFR= 1 Month 0.650%

BNP Paribas

BNP Paribas

Nomura

Receive Performance of the underlying equity/ Goldman Sachs

bond basket of 2 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day (0.350)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Goldman Sachs

Receive Performance of the underlying equity/ Bank of America

bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive USONFEE= O/N (0.200)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Bank of America

Receive Performance of the underlying equity/ Goldman Sachs

bond basket of 2 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day (0.350)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR= 1 Day (6.250)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR= 1 Day (9.000)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONBFR= 1 Day (0.920)%
Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive FEDEF 1 Day (3.375)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive FEDEF 1 Day (8.750)%

Pay Performance of the underlying equity/
bond basket of 1 Securities.

Receive USONFEE= O/N (0.200)%

Pay Performance of the underlying equity/
bond basket of 4 Securities.

Goldman Sachs

BNP Paribas

BNP Paribas

BNP Paribas

Morgan Stanley

Morgan Stanley

Bank of America

Receive Performance of the underlying equity/ Bank of America

bond basket of 1 Securities.
Pay USONFEE= O/N 0.300%
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11/20/2024

01/23/2025

01/23/2025

06/05/2024

08/12/2024

08/12/2024

11/30/2027

05/05/2025

05/04/2033

12/03/2024

05/15/2024

08/19/2025

05/05/2033

08/12/2024

08/12/2024

08/12/2024

06/16/2025

06/16/2025

06/05/2024

12/04/2024

367,305

273,385

(135,460)

4,239,368

(317,505)

(113,643)

1,753,589

2,350,003

(1,972,619)

123,684

(1,228,197)

2,467,543

(286,041)

(23,641)

(201,806)

(2,998,193)

(300,736)

(221,733)

(2,031,833)

96,652

(5,367)

4,774

935

244,401

4,038

1,499

217,215

372,627

(334,257)

15,246

(55,643)

308,392

4,117

8,593

186,244

(233,358)

32,041

(571)

(186,274)

(988)
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Note 9 - Open positions on contracts for differences (continued)

Franklin K2 Alternative Strategies Fund (continued)

Trading
currency

Nominal
amount

Fund receives Counterparty
Fund pays

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Maturity
date

Global
exposure
usbD

Unrealised
profit/(loss)
usbD

usD

usSD

usD

usD

usSD

usSD

usSD

usSD

usD

usSD

usSD

usSD

usD

usSD

usD

usD

usSD

usSD

usSD

usD

3,800

3,647,000

238,687

249,000

195

3,313

41,510

445,000

13,103

22,735

10,530

440,000

10,176

9,635

10,466

673,000

2,105

1,629

137,000

1,534

www.franklintempleton.lu

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the underlying equity/ Nomura
bond basket of 9 Securities.

Pay USONBFR= 1 Month 0.600%

Receive USONBFR= 1 Month 0% Nomura
Pay Performance of the underlying equity/

bond basket of 11 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONBFR= 1 Day (7.070)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day (0.388)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONBFR= 1 Day (0.300)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive SOFR 1 Day (0.355)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.350%

Receive Performance of the underlying equity/ Bank of America
bond basket of 2 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive USONBFR= 1 Day (0.950)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

12/26/2024

01/31/2024

01/31/2024

08/14/2024

08/14/2024

11/20/2024

08/12/2024

04/19/2028

03/10/2033

08/12/2024

08/10/2033

08/17/2028

01/15/2025

01/02/2025

08/12/2024

06/27/2024

07/05/2024

12/18/2024

08/09/2024

08/09/2024
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87,020

4,496,258

(2,398,946)

236,675

(29,599)

(331,234)

(72,642)

499,385

(302,155)

(524,269)

(290,417)

520,643

202,503

285,678

(38,410)

636,574

(91,673)

(63,042)

144,235

(17,549)

342

158,768

(110,140)

9,038

(2,919)

7,541

101,245

22,058

(12,483)

(45,361)

(31,517)

50,648

6,266

3,060

(13,487)

15,537

(5,990)

(2,817)

6,457

(1,667)
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 9 - Open positions on contracts for differences (continued)

Franklin K2 Alternative Strategies Fund (continued)

Trading
currency

Nominal
amount

Fund receives Counterparty
Fund pays

Maturity
date

Global
exposure
usbD

Unrealised
profit/(loss)
usbD

usD

usD

usSD

usSD

usSD

usD

usSD

usSD

usD

usSD

usSD

usD

usD

usSD

usSD

usD

usD

usSD

usSD

usSD

120

48,585

407

1,202

3,098

35,945

257,000

549

470

401,000

6,665

447,000

7,623

313,000

6,486

425,000

2,832

460,000

127,363

29,056

2,755

Receive USONBFR= 1 Day (0.200)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive FEDEF 1 Day (0.875)% Morgan Stanley
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONBFR= 1 Day (6.850)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONBFR= 1 Day (0.550)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.350%

Receive SOFR 1 Day (0.512)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.350%

Receive SOFR 1 Day (0.350)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.650%

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day (0.350)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 2 Securities.

Receive Performance of the underlying equity/ Nomura
bond basket of 3 Securities.

Pay USONBFR= 1 Month 0.650%

Receive USONBFR= 1 Day (3.000)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive FEDEF 1 Day (3.630)% Morgan Stanley
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive SOFR 1 Day (0.250)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 3 Securities.
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08/12/2024

01/24/2025

06/16/2025

08/12/2024

08/12/2024

12/17/2025

09/14/2033

11/27/2024

04/18/2029

03/17/2033

03/19/2025

12/03/2024

10/09/2024

10/09/2024

12/05/2028

04/04/2033

01/31/2024

08/12/2024

09/15/2025

09/12/2033

(471,165)

128,820

(396,679)

(19,579)

(257,726)

425,749

(346,759)

227,019

477,812

(247,072)

412,845

(128,752)

449,605

(406,737)

485,099

(284,191)

466,198

(573,133)

(130,752)

(23,285,717)

27,105

(95)

(5,223)

(1,580)

690,315

71,038

(55,586)

1,593

6,876

2,703

15,658

(15,246)

5,089

(2,724)

59,867

(48,657)

12,173

727,336

6,102

(663,262)
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Note 9 - Open positions on contracts for differences (continued)

Franklin K2 Alternative Strategies Fund (continued)

Trading
currency

Nominal
amount

Fund receives Counterparty
Fund pays

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Maturity
date

Global
exposure
usbD

Unrealised
profit/(loss)
usbD

usD

usD

usSD

usSD

usSD

usSD

usSD

usSD

usSD

usSD

usSD

usD

usSD

usSD

usD

usD

usSD

usD

usD

usSD

3,002

123

334,000

1,509

791,000

4,843

384

941

14,248

2,612

2,665

5,512

2,810

230,000

241,000

1,520

336

346,000

2,850

530,000
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Receive FEDEF 1 Day (0.150)% Morgan Stanley
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive FEDEF 1 Day (0.350)% Morgan Stanley
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day (0.350)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 2 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive SOFR 1 Day (0.700)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive SOFR 1 Day (0.450)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive SOFR 1 Day (0.350)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONFEE= O/N (0.200)% Bank of America
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive USONBFR= 1 Day (0.450)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.350%

Receive SOFR 1 Day (0.350)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive USONBFR= 1 Day (0.500)% BNP Paribas
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the underlying equity/ Goldman Sachs
bond basket of 1 Securities.

Pay SOFR 1 Day 0.350%

Receive SOFR 1 Day (0.350)% Goldman Sachs
Pay Performance of the underlying equity/

bond basket of 1 Securities.

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the underlying equity/ Bank of America
bond basket of 1 Securities.

Pay USONFEE= O/N 0.700%

06/02/2025

06/02/2025

08/13/2027

03/03/2033

05/22/2024

05/22/2024

09/12/2033

09/12/2033

03/09/2033

06/26/2024

12/11/2024

08/12/2024

03/17/2033

05/05/2025

08/12/2024

10/23/2024

03/02/2033

03/18/2026

10/30/2024

06/13/2024
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(2,420,212)

(513,826)

342,308

(132,883)

942,981

(262,975)

(6,430,610)

(6,788,459)

(1,844,974)

(251,875)

14,578

(54,844)

81,153

(233,749)

(244,928)

231,572

140,488

(350,923)

138,653

622,126

6,995

(4,162)

7,233

(3,951)

51,939

(1,748)

(276,200)

(824,399)

(311,270)

(39,072)

2,105

(9,317)

8,797

(6,006)

(13,267)

1,231

2,874

(9,267)

29,231

25,980
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 9 - Open positions on contracts for differences (continued)

Franklin K2 Alternative Strategies Fund (continued)

Trading Nominal Fund receives Counterparty Maturity Global Unrealised
currency amount Fund pays date exposure profit/(loss)
uUSD UsSD
usD 14,042 Receive USONFEE= O/N (0.200)% Bank of America  06/14/2024 (287,861) (18,915)
Pay Performance of the underlying equity/
bond basket of 1 Securities.
uUsD 351,000 Receive Performance of the underlying equity/ Bank of America  07/16/2024 546,814 44,383
bond basket of 1 Securities.
Pay USONFEE= O/N 0.700%
usD 6,748 Receive USONFEE= O/N (0.200)% Bank of America  07/17/2024 (416,352) (39,694)
Pay Performance of the underlying equity/
bond basket of 1 Securities.
usD 1,287 Receive USONFEE= O/N (0.200)% Bank of America  09/05/2024 (86,474) (3,651)
Pay Performance of the underlying equity/
bond basket of 1 Securities.
(2,586,232)
Franklin K2 Alternative Strategies Fund
Geographic distribution based on economic exposure:
Global % of Basket
Exposure Global
usb Exposure
United States of America (37,553,023) 84.38
European Community (4,084,434) 9.17
Marshall Islands (3,151,456) 7.08
Switzerland (2,024,101) 4.54
Liberia (1,844,974) 4.15
Bermuda (1,587,549) 3.57
Canada (1,294,654) 2.91
Panama (998,064) 2.23
South Korea (919,147) 2.07
Hong Kong (712,171) 1.60
Italy (473,976) 1.06
Japan (440,265) 0.99
Spain (400,322) 0.90
Cayman Islands (336,329) 0.76
Norway (266,448) 0.60
Singapore (257,726) 0.58
China (206,030) 0.46
Netherlands (134,843) 0.30
Australia (106,765) 0.24
Ireland (43,197) 0.10
Luxembourg (11,462) 0.03
Belgium 86,837 (0.20)
Virgin Islands, British 134,069 (0.30)
Jersey 740,423 (1.66)
United Kingdom 1,109,540 (2.49)
Germany 3,286,166 (7.38)
France 6,983,124 (15.69)
(44,506,777) 100.00
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 10 - Open positions on credit default swap contracts

As at December 31, 2023, the Company had entered into the following outstanding contracts:

Franklin Flexible Alpha Bond Fund

Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency usb profit/(loss)
% usb
100,000 Carnival Corp. 6.65% 1.00% Citibank Sell 06/20/2027 usbD (6,483) 6,084
15/01/2028
3,895,000 CDX.NA.HY.41-V2. 5.00% Citigroup Sell 12/20/2028 usb 224,934 182,638
Dec.2028
1,000,000 CDX.NA.IG.41-V1. 1.00% Citigroup Sell 12/20/2028 usb 19,397 681
Dec.2028
200,000 Colombia Government 1.00% Citibank Sell 12/20/2030  USD (14,685) (4,422)
Bond 10.375% 28/01/2033
200,000 Goldman Sachs Group, 1.00% Citibank Buy 09/20/2024 usD (954) (171)
Inc. 1.934% 28/10/2027
130,000 NRG Energy, Inc. 7.25% 5.00% Goldman Sachs Sell 12/20/2025 uUsD 9,715 2,609
15/05/2026
950,000 Xerox Corp. 3.8% 5.00% Citibank Buy 09/20/2025 usD (54,196) (10,767)
15/05/2024
177,728 176,652

Franklin Gulf Wealth Bond Fund

Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency usb profit/(loss)

% usb

46,000,000 Saudi Arabia Government 1.00% J.P. Morgan Buy 12/20/2027 uUsD (954,553) (334,692)

Bond 4% 17/04/2025

(954,553) (334,692)

Franklin K2 Alternative Strategies Fund

Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency uUsD profit/(loss)
% usb
212,000 AIR FRANCE - KLM 5.00% Citibank Buy 12/20/2027 EUR (28,763) (46,912)
1.875% 16/01/2025
336,000 AIR FRANCE - KLM 5.00% Citigroup Buy 12/20/2027  EUR (45,588) (72,893)
1.875% 16/01/2025
6,000 American Airlines Group, 5.00% Goldman Sachs Buy 06/20/2024  USD (108) (592)
Inc. 5% 20/06/2024
906,000 American Airlines Group, 5.00% Morgan Stanley Buy 06/20/2025 USD (18,469) (28,283)
Inc. 3.75% 01/03/2025
540,000 American Airlines Group, 5.00% Barclays Buy 12/20/2024  USD (15,713) (7,519)
Inc. 3.75% 01/03/2025
32,000 American Airlines Group, 5.00% Goldman Sachs Buy 12/20/2024  USD (931) (5,909)
Inc. 5% 20/12/2024
633,000 American Airlines Group, 5.00% Barclays Buy 06/20/2024  USD (11,427) (56,235)
Inc. 5% 20/06/2024
108,000 American Airlines Group, 5.00% Barclays Buy 06/20/2025  USD (2,202) (17,652)
Inc. 5% 20/06/2025
248,000 American Airlines Group, 5.00% Goldman Sachs Buy 12/20/2024  USD (7,216) (24,335)
Inc. 3.75% 01/03/2025
432,000 American Airlines Group, 5.00% Barclays Buy 06/20/2025  USD (8,807) (66,287)
Inc. 3.75% 01/03/2025
697,000 American Axle & 5.00% Morgan Stanley Buy 06/20/2027  USD (37,604) (20,782)
Manufacturing, Inc. 6.25%
15/03/2026
1,348,000 Argentina Government 5.00% Goldman Sachs Buy 12/20/2026  USD 740,982 31,941
Bond 1% 09/07/2029
319,000 Argentina Government 5.00% J.P. Morgan Buy 12/20/2026  USD 175,351 7,593

Bond 1% 09/07/2029
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 10 - Open positions on credit default swap contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency uUsD profit/(loss)
% uUsSD
1,387,000 Argentina Government 5.00% Goldman Sachs Buy 12/20/2027  USD 790,341 (99,697)
Bond 1% 09/07/2029
255,000 Argentina Government 5.00% Citibank Buy 12/20/2026  USD 140,171 (49,166)
Bond 1% 09/07/2029
155,000 Assicurazioni Generali SpA 1.00% BNP Paribas Buy 12/20/2028 EUR 2,436 (1,772)
4.125% 04/05/2026
310,000 Bank of China Ltd. 1.25% 1.00% Goldman Sachs Buy 06/20/2026  USD (4,388) 403
24/06/2025
474,000 Bank of China Ltd. 1.25% 1.00% J.P. Morgan Buy 06/20/2026  USD (6,710) (2,317)
24/06/2025
388,000 Bank of China Ltd. 1.25% 1.00% J.P. Morgan Buy 12/20/2028  USD (5,407) (4,162)
24/06/2025
1,006,000 Bank of China Ltd. 1.25% 1.00% Goldman Sachs Buy 12/20/2028  USD (14,019) (10,815)
24/06/2025
1,176,000 Bay Motoren Werke AG 1.00% Morgan Stanley Buy 12/20/2028 EUR (29,689) (10,036)
0.75% 12/07/2024
77,000 Boparan Finance plc 5.5% 5.00% J.P. Morgan Buy 06/20/2024  EUR 1,232 (15,000)
20/06/2024
194,000 Carnival Corp. 6.65% 1.00% Morgan Stanley Buy 12/20/2027  USD 15,199 (1,048)
15/01/2028
850,000 Carnival Corp. 6.65% 1.00% Morgan Stanley Buy 06/20/2027  USD 54,873 (36,655)
15/01/2028
570,000 Carnival Corp. 6.65% 1.00% Barclays Buy 06/20/2027  USD 36,796 (93,369)
15/01/2028
1,000,000 CDX.NA.EM.40-V1. 1.00% Barclays Sell 12/20/2028  USD (28,658) 22,887
Dec.2028
11,793,000 CDX.NA.EM.40-V1. 1.00% Citibank Buy 12/20/2028  USD 337,966 (60,834)
Dec.2028
4,000,000 CDX.NA.HY.41-V2. 5.00% Barclays Sell 12/20/2028  USD 236,498 204,099
Dec.2028
9,200,000 CDX.NA.HY.41-V2. 5.00% J.P. Morgan Buy 12/20/2028  USD (543,946) (551,594)
Dec.2028
30,000,000 CDX.NA.IG.41-V1. 1.00% Barclays Sell 12/20/2028  USD 590,248 189,740
Dec.2028
94,000 Ceconomy AG 1.75% 1.00% Morgan Stanley Buy 06/20/2025 EUR 3,855 (8,842)
24/06/2026
777,000 China Construction Bank 1.00% J.P. Morgan Buy 06/20/2026  USD (11,005) (2,261)
Corp. 0% 22/04/2024
698,000 China Construction Bank 1.00% Goldman Sachs Buy 12/20/2028  USD (9,601) (7,378)
Corp. 0% 22/04/2024
853,000 China Construction Bank 1.00% J.P. Morgan Buy 12/20/2028  USD (11,733) (9,385)
Corp. 0% 22/04/2024
916,000 Cie de St. Gobain 1.625% 1.00% Morgan Stanley Buy 12/20/2028  EUR (25,151) (13,574)
10/08/2025
780,000 Continental AG 0.375% 1.00% Morgan Stanley Buy 12/20/2028 EUR (3,688) (18,745)
27/06/2025
6,000 Egypt Government Bond 1.00% Barclays Buy 06/20/2026  USD 1,253 (1,051)
4.55% 20/06/2026
560,000 Egypt Government Bond 1.00% Citigroup Buy 12/20/2027  USD 167,344 (24,612)
4.55% 20/12/2027
595,000 Egypt Government Bond 1.00% Barclays Buy 12/20/2024  USD 40,413 (27,649)
4.55% 20/12/2024
350,000 Egypt Government Bond 1.00% Citibank Buy 12/20/2024  USD 23,772 (40,958)
4.55% 20/12/2024
800,000 Egypt Government Bond 1.00% Citibank Buy 06/20/2026  USD 167,104 (119,188)
4.55% 20/06/2026
560,000 Egypt Government Bond 1.00% Citigroup Buy 12/20/2025 USD 89,302 (55,054)
4.55% 20/12/2025
944,000 Ford Motor Co. 4.346% 5.00% Morgan Stanley Buy 12/20/2028  USD (122,820) (12,628)
08/12/2026
780,000 Ford Motor Co. 4.346% 5.00% Citigroup Buy 12/20/2028  USD (101,483) (22,417)
08/12/2026
127,000 Grifols SA 3.2% 5.00% Morgan Stanley Buy 12/20/2028 EUR (8,887) (955)
01/05/2025
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Note 10 - Open positions on credit default swap contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency uUsD profit/(loss)
% uUsSD
310,000 HSBC Holdings plc 6% 1.00% J.P. Morgan Buy 12/20/2028 EUR 34 (3,785)
20/12/2028
40,000 Iceland Bondco plc 5.00% J.P. Morgan Buy 06/20/2025 EUR (1,786) (3,528)
4.625% 15/03/2025
60,000 Iceland Bondco plc 5.00% Goldman Sachs Buy 06/20/2025 EUR (2,679) (12,761)
4.625% 15/03/2025
159,000 Industrial & Commercial 1.00% Morgan Stanley Buy 06/20/2026  USD (2,189) (672)
Bank of China Ltd. 1.625%
28/10/2026
155,000 Industrial & Commercial 1.00% J.P. Morgan Buy 06/20/2026  USD (2,134) (882)
Bank of China Ltd. 1.625%
28/10/2026
155,000 Industrial & Commercial 1.00% J.P. Morgan Buy 12/20/2028  USD (2,124) (1,698)
Bank of China Ltd. 1.625%
28/10/2026
1,396,000 Industrial & Commercial 1.00% Goldman Sachs Buy 12/20/2028  USD (19,133) (14,687)
Bank of China Ltd. 1.625%
28/10/2026
775,000 Intesa Sanpaolo SpA 0% 1.00% Morgan Stanley Buy 12/20/2028 EUR 30,076 (22,839)
20/12/2028
389,000 Italy Government Bond 1.00% J.P. Morgan Buy 06/20/2024  USD (1,750) (4,920)
6.875% 20/06/2024
233,000 Italy Government Bond 1.00% Bank of America Buy 06/20/2024  USD (1,048) (5,271)
6.875% 20/06/2024
15,000,000 ITRAXX.EUROPE. 5.00% Barclays Sell 12/20/2028 EUR 1,342,109 776,255
CROSSOVER.40-V1.
Dec.2028
36,000,000 ITRAXX.EUROPE. 1.00% Barclays Sell 12/20/2028 EUR 782,913 366,574
MAIN.40-V1.Dec.2028
46,011,000 JFE Holdings, Inc. 0.25% 1.00% Barclays Buy 12/20/2028  JPY (8,549) (860)
18/09/2026
201,687,000 JFE Holdings, Inc. 0.25% 1.00% Goldman Sachs Buy 12/20/2028  JPY (37,474) (6,001)
18/09/2026
261,000 K Hovnanian Enterprises, 5.00% Barclays Buy 06/20/2028  USD (2,069) (21,374)
Inc. 10.5% 15/02/2026
219,404,000 Kawasaki Heavy 1.00% Barclays Buy 12/20/2028  JPY (41,144) (2,935)
Industrials Ltd. 0.4%
20/07/2028
194,567,000 Kobe Steel Ltd. 0.924% 1.00% Goldman Sachs Buy 12/20/2028  JPY (17,980) (2,456)
21/05/2025
287,000 Kohl's Corp. 4.25% 1.00% J.P. Morgan Buy 12/20/2024  USD (303) (8,929)
17/07/2025
2,036,000 Lanxess 1% 07/10/2026 1.00% Morgan Stanley Buy 12/20/2028 EUR 60,009 (32,105)
330,000 Lincoln National Corp. 1.00% Morgan Stanley Sell 06/20/2025  USD (295) 1,512
3.35% 09/03/2025
676,000 Lincoln National Corp. 1.00% Morgan Stanley Buy 12/20/2025 USD 2,398 (10,099)
3.35% 09/03/2025
1,533,000 Lincoln National Corp. 1.00% Goldman Sachs Buy 06/20/2025 USD 1,370 (21,189)
3.35% 09/03/2025
156,000 Lincoln National Corp. 1.00% Barclays Buy 06/20/2025 USD 140 (2,190)
3.35% 09/03/2025
625,000 Marks & Spencer plc 1.00% Morgan Stanley Buy 12/20/2028 EUR (913) (17,603)
4.75% 12/06/2025
1,190,000 MercedesBenz Group AG 1.00% Morgan Stanley Buy 12/20/2028 EUR (30,548) (10,768)
1% 15/11/2027
1,100,000 MetLife, Inc. 3.6% 1.00% Morgan Stanley Buy 12/20/2028  USD (13,010) (12,680)
13/11/2025
2,034,000 MetLife, Inc. 3.6% 1.00% Barclays Buy 12/20/2028  USD (24,054) (12,835)
13/11/2025
62,058,000 Mitsui OSK Lines Ltd. 1.00% Barclays Buy 12/20/2028  JPY (7,599) (1,133)
0.49% 18/07/2025
147,387,000 Mitsui OSK Lines Ltd. 1.00% Goldman Sachs Buy 12/20/2028  JPY (18,047) (4,766)
0.49% 18/07/2025
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 10 - Open positions on credit default swap contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency uUsD profit/(loss)
% uUsSD
8,373,000 Nippon Paper Industries 1.00% Goldman Sachs Buy 12/20/2028 JPY 1,561 (81)
Co. Ltd. 0.49% 23/07/2027
31,274,000 Nippon Paper Industries 1.00% J.P. Morgan Buy 12/20/2025 JPY (990) (1,073)
Co. Ltd. 0.49% 23/07/2027
81,648,000 Nippon Paper Industries 1.00% Barclays Buy 12/20/2028 JPY 15,227 (872)
Co. Ltd. 0.49% 23/07/2027
33,763,000 Nippon Paper Industries 1.00% J.P. Morgan Buy 12/20/2028 JPY 6,297 (4,869)
Co. Ltd. 0.49% 23/07/2027
36,129,000 Nippon Paper Industries 1.00% Citigroup Buy 12/20/2025 JPY (1,144) (1,426)
Co. Ltd. 0.49% 23/07/2027
32,535,000 Rakuten Group, Inc. 0.42% 1.00% Citigroup Buy 06/20/2025 JPY 5,188 (57)
25/06/2027
29,499,000 Rakuten Group, Inc. 0.42% 1.00% Barclays Buy 06/20/2025 JPY 4,704 (5,139)
25/06/2027
16,184,000 Rakuten Group, Inc. 0.42% 1.00% J.P. Morgan Buy 06/20/2025  JPY 2,581 (2,589)
25/06/2027
46,697,000 Rakuten Group, Inc. 0.42% 1.00% Barclays Buy 06/20/2024 JPY 129 (9,071)
25/06/2027
41,653,000 Rakuten Group, Inc. 0.42% 1.00% Barclays Buy 06/20/2027 JPY 24,612 (22,082)
25/06/2027
120,000 Saipem Finance 5.00% Goldman Sachs Buy 06/20/2024 EUR (3,094) (12,594)
International BV 3.75%
20/06/2024
2,175,000 Saudi Arabia Government 1.00% J.P. Morgan Buy 12/20/2028  USD (47,751) 3,763
Bond 4% 17/04/2025
1,427,000 SES SA0.875% 1.00% Morgan Stanley Buy 12/20/2028 EUR 1,958 (7,179)
04/11/2027
31,088,000 SoftBank Group Corp. 1.00% Barclays Buy 06/20/2028  JPY 7,079 (14,039)
1.569% 12/06/2024
66,839,000 SoftBank Group Corp. 1.00% Goldman Sachs Buy 06/20/2028  JPY 15,219 (28,469)
1.569% 12/06/2024
1,165,000 South Africa Government 1.00% Goldman Sachs Buy 06/20/2024  USD (4,115) (12,394)
Bond 5.875% 16/09/2025
1,165,000 South Africa Government 1.00% Barclays Buy 12/20/2024  USD (6,883) (22,141)
Bond 5.875% 16/09/2025
1,127,000 Stellantis NV 2% 5.00% Morgan Stanley Buy 12/20/2028 EUR (219,763) (18,987)
20/03/2025
455,000 Stena Aktiebolag 7% 5.00% Goldman Sachs Buy 12/20/2024  EUR (22,841) 4,157
01/02/2024
510,000 Stena Aktiebolag 7% 5.00% Morgan Stanley Buy 12/20/2028 EUR (64,500) (2,007)
01/02/2024
100,000 TDC Holding A/S 5.625% 1.00% BNP Paribas Buy 06/20/2027 EUR (2,115) (8,022)
20/06/2027
534,000 Telecom ltalia SpA 3% 1.00% Morgan Stanley Buy 12/20/2028  EUR 29,703 (18,007)
30/09/2025
548,000 Tesco plc 6.15% 1.00% Morgan Stanley Buy 12/20/2028 EUR (11,393) (7,913)
15/11/2037
343,000 thyssenkrupp AG 2.5% 1.00% Morgan Stanley Buy 12/20/2028 EUR 10,545 (10,489)
25/02/2025
778,000 Unibail-Rodamco-Westfield 1.00% Morgan Stanley Buy 12/20/2028  EUR 17,654 (27,901)
SE 1.375% 09/03/2026
78,000 United Group BV 3.625% 5.00% Morgan Stanley Buy 06/20/2028 EUR (2,412) (10,833)
15/02/2028
477,000 Vodafone Group plc 1.00% Morgan Stanley Buy 12/20/2028 EUR (8,790) (152)
1.875% 11/09/2025
1,609,000 Volkswagen AG 0% 1.00% Morgan Stanley Buy 12/20/2028 EUR 1,108 (26,528)
16/11/2024
4,243,118 (553,517)
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Note 10 - Open positions on credit default swap contracts (continued)

Franklin Strategic Income Fund

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency uUsD profit/(loss)
% uUsSD
1,940,000 Carnival Corp. 6.65% 1.00% Citibank Sell 06/20/2027  USD (125,776) 118,032
15/01/2028
2,500,000 CDX.NA.HY.33-V13. 5.00% Citibank Sell 12/20/2024  USD 93,405 122,293
Dec.2024
17,940,000 CDX.NA.HY.41-V2. 5.00% Citigroup Sell 12/20/2028  USD 1,036,027 1,042,460
Dec.2028
1,003,656 1,282,785
Franklin U.S. Low Duration Fund
Nominal Description Interest Counterparty Buy/Sell Maturity Trading Market Value Unrealised
paid/received Protection date currency uUsD profit/(loss)
% uUsSD
410,000 Carnival Corp. 6.65% 1.00% Citibank Sell 06/20/2027  USD (26,582) 24,944
15/01/2028
2,000,000 CDX.NA.HY.33-V13. 5.00% Citibank Sell 12/20/2024  USD 74,724 97,835
Dec.2024
6,200,000 CDX.NA.HY.40-V2. 5.00% Citigroup Sell 06/20/2028 USD 376,340 258,911
Jun.2028
1,300,000 CDX.NA.HY.41-V1. 5.00% Citigroup Sell 12/20/2028  USD 75,074 71,580
Dec.2028
499,556 453,270
Note 11 - Open positions on option contracts
As at December 31, 2023, the Company had entered into the following outstanding contracts:
Franklin Diversified Balanced Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)
Currency Option
Purchase Foreign Exchange JPY/USD, Put
Option, Strike Price 120.00, Jan. 2024 HSBC uUsD 10,270,000 9,652,015 189 (281,985)
Sale Foreign Exchange JPY/USD, Put Morgan
Option, Strike Price 125.00, Jul. 2024 Stanley uUsb  (10,270,000) 10,054,182 (61,569) (36,334)
Sale Foreign Exchange JPY/USD, Put
Option, Strike Price 125.00, Jan. 2024 HSBC usb  (10,270,000) 10,054,182 (820) 66,830
Sale Foreign Exchange JPY/USD, Put
Option, Strike Price 130.00, Jan. 2024 HSBC usb  (10,270,000) 10,456,349 (3,889) 107,336
Purchase Foreign Exchange JPY/USD, Put Morgan
Option, Strike Price 135.00, Jul. 2024 Stanley usbD 10,270,000 10,858,517 221,880 123,130
Sale Foreign Exchange USD/JPY, Call
Option, Strike Price 140.00, Jan. 2024 HSBC uUsD (1,937,000) 299,409,828 (23,269) (9,553)
Sale Foreign Exchange USD/JPY, Call Morgan
Option, Strike Price 142.00, Jul. 2024 Stanley usb  (10,270,000) 1,610,153,140 (130,434) 124,575
Sale Foreign Exchange USD/JPY, Call
Option, Strike Price 145.00, Jan. 2024 HSBC usb  (10,270,000) 1,644,170,460 (14,510) 63,300
(12,422) 157,299
Index Option
Purchase = CBOE Volatility Index, Call Option, Goldman
Strike Price 20.00, Jun. 2024 Sachs uUsD 638 719,419 144,461 (18,097)
Sale CBOE Volatility Index, Call Option, Goldman
Strike Price 35.00, Jun. 2024 Sachs uUsD (638) 719,419 (55,473) 10,426
Sale EURO STOXX 50 Index, Put Option, Goldman
Strike Price 3,300.00, Sep. 2024 Sachs EUR (80) 3,617,152 (21,120) 24,232
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin Diversified Balanced Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)
Purchase = EURO STOXX 50 Index, Put Option, Goldman
Strike Price 4,200.00, Sep. 2024 Sachs EUR 80 3,617,152 100,720 (58,328)
Purchase  EURO STOXX 50 Volatility Index, Call Goldman
Option, Strike Price 25.00, Feb. 2024 Sachs EUR 2,289 3,107,249 (2,381) (2,381)
Sale EURO STOXX 50 Volatility Index, Call Goldman
Option, Strike Price 40.00, Feb. 2024 Sachs EUR (2,289) 3,107,249 (8,103) (8,103)
Purchase Nikkei 225 Index, Call Option, Strike
Price 34,500.00, Feb. 2024 Barclays JPY 4 859,982 8,095 (1,364)
Sale Nikkei 225 Index, Call Option, Strike
Price 36,750.00, Feb. 2024 Barclays JPY (4) 859,982 (822) 1,240
Purchase  S&P 500 Index, Call Option, Strike Morgan
Price 4,775.00, Feb. 2024 Stanley uUsD 60 25,920,642 519,899 359,051
Sale S&P 500 Index, Call Option, Strike Morgan
Price 5,000.00, Feb. 2024 Stanley uUsD (60) 25,920,642 (64,288) (45,087)
Sale S&P 500 Index, Put Option, Strike Morgan
Price 3,425.00, Sep. 2024 Stanley uUsD (12) 5,184,128 (25,280) 33,106
Purchase  S&P 500 Index, Put Option, Strike Morgan
Price 4,325.00, Sep. 2024 Stanley uUsD 12 5,184,128 98,067 (80,864)
693,775 213,831
681,353 371,130
Franklin Diversified Conservative Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)
Currency Option
Purchase Foreign Exchange JPY/USD, Put
Option, Strike Price 120.00, Jan. 2024 HSBC uUsD 5,600,000 5,263,027 103 (153,760)
Sale Foreign Exchange JPY/USD, Put Morgan
Option, Strike Price 125.00, Jul. 2024 Stanley uUsD (5,600,000) 5,482,319 (33,572) (19,812)
Sale Foreign Exchange JPY/USD, Put
Option, Strike Price 125.00, Jan. 2024 HSBC uUsD (5,200,000) 5,090,725 (415) 33,839
Sale Foreign Exchange JPY/USD, Put
Option, Strike Price 130.00, Jan. 2024 HSBC uUsD (5,200,000) 5,294,354 (1,969) 54,347
Purchase Foreign Exchange JPY/USD, Put Morgan
Option, Strike Price 135.00, Jul. 2024 Stanley uUsD 5,600,000 5,920,905 120,986 67,140
Sale Foreign Exchange USD/JPY, Call
Option, Strike Price 140.00, Jan. 2024 HSBC uUsD (1,056,000) 163,230,139 (12,686) (5,208)
Sale Foreign Exchange USD/JPY, Call Morgan
Option, Strike Price 142.00, Jul. 2024 Stanley uUsD (5,600,000) 877,980,291 (71,123) 67,928
Sale Foreign Exchange USD/JPY, Call
Option, Strike Price 145.00, Jan. 2024 HSBC uUsD (5,200,000) 832,491,372 (7,347) 32,050
(6,023) 76,524
Index Option
Purchase = CBOE Volatility Index, Call Option, Goldman
Strike Price 20.00, Jun. 2024 Sachs uUsD 303 341,667 68,608 (8,594)
Sale CBOE Volatility Index, Call Option, Goldman
Strike Price 35.00, Jun. 2024 Sachs uUsD (303) 341,667 (26,346) 4,951
Sale EURO STOXX 50 Index, Put Option, Goldman
Strike Price 3,300.00, Sep. 2024 Sachs EUR (26) 1,175,574 (6,864) 7,875
Purchase = EURO STOXX 50 Index, Put Option, Goldman
Strike Price 4,200.00, Sep. 2024 Sachs EUR 26 1,175,574 32,734 (18,957)
Purchase = EURO STOXX 50 Volatility Index, Call Goldman
Option, Strike Price 25.00, Feb. 2024 Sachs EUR 1,084 1,471,497 (1,127) (1,127)
Sale EURO STOXX 50 Volatility Index, Call Goldman
Option, Strike Price 40.00, Feb. 2024 Sachs EUR (1,084) 1,471,497 (3,837) (3,836)
Purchase Nikkei 225 Index, Call Option, Strike
Price 34,500.00, Feb. 2024 Barclays JPY 2 429,991 4,048 (683)
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin Diversified Conservative Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)
Sale Nikkei 225 Index, Call Option, Strike
Price 36,750.00, Feb. 2024 Barclays JPY (2) 429,991 (411) 619
Purchase  S&P 500 Index, Call Option, Strike Morgan
Price 4,775.00, Feb. 2024 Stanley usb 28 12,096,300 242,619 167,556
Sale S&P 500 Index, Call Option, Strike Morgan
Price 5,000.00, Feb. 2024 Stanley usb (28) 12,096,300 (30,001) (21,039)
Sale S&P 500 Index, Put Option, Strike Morgan
Price 3,425.00, Sep. 2024 Stanley usb 4) 1,728,043 (8,427) 11,035
Purchase  S&P 500 Index, Put Option, Strike Morgan
Price 4,325.00, Sep. 2024 Stanley usb 4 1,728,043 32,689 (26,955)
303,685 110,845
297,662 187,369

Franklin Diversified Dynamic Fund

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)

Currency Option
Purchase Foreign Exchange JPY/USD, Put

Option, Strike Price 120.00, Jan. 2024 HSBC usb 7,640,000 7,180,272 140 (209,773)
Sale Foreign Exchange JPY/USD, Put Morgan

Option, Strike Price 125.00, Jul. 2024 Stanley usb (7,640,000) 7,479,450 (45,802) (27,029)
Sale Foreign Exchange JPY/USD, Put

Option, Strike Price 125.00, Jan. 2024 HSBC usb (7,850,000) 7,685,037 (627) 51,083
Sale Foreign Exchange JPY/USD, Put

Option, Strike Price 130.00, Jan. 2024 HSBC usb (7,850,000) 7,992,438 (2,972) 82,043
Purchase Foreign Exchange JPY/USD, Put Morgan

Option, Strike Price 135.00, Jul. 2024 Stanley uUsD 7,640,000 8,077,806 165,059 91,598
Sale Foreign Exchange USD/JPY, Call

Option, Strike Price 140.00, Jan. 2024 HSBC usb (1,441,000) 222,741,127 (17,310) (7,107)
Sale Foreign Exchange USD/JPY, Call Morgan

Option, Strike Price 142.00, Jul. 2024 Stanley usb (7,640,000) 1,197,815,968 (97,032) 92,673
Sale Foreign Exchange USD/JPY, Call

Option, Strike Price 145.00, Jan. 2024 HSBC usb (7,850,000) 1,256,741,783 (11,091) 48,385

(9,635) 121,873

Index Option
Purchase = CBOE Volatility Index, Call Option, Goldman

Strike Price 20.00, Jun. 2024 Sachs usb 503 567,190 113,894 (14,268)
Sale CBOE Volatility Index, Call Option, Goldman

Strike Price 35.00, Jun. 2024 Sachs usb (503) 567,190 (43,735) 8,220
Sale EURO STOXX 50 Index, Put Option, Goldman

Strike Price 3,300.00, Sep. 2024 Sachs EUR (40) 1,808,576 (10,560) 12,116
Purchase EURO STOXX 50 Index, Put Option, Goldman

Strike Price 4,200.00, Sep. 2024 Sachs EUR 40 1,808,576 50,360 (29,164)
Purchase = EURO STOXX 50 Volatility Index, Call Goldman

Option, Strike Price 25.00, Feb. 2024 Sachs EUR 1,811 2,458,378 (1,883) (1,883)
Sale EURO STOXX 50 Volatility Index, Call Goldman

Option, Strike Price 40.00, Feb. 2024 Sachs EUR (1,811) 2,458,378 (6,411) (6,411)
Purchase Nikkei 225 Index, Call Option, Strike

Price 34,500.00, Feb. 2024 Barclays JPY 3 644,987 6,071 (1,023)
Sale Nikkei 225 Index, Call Option, Strike

Price 36,750.00, Feb. 2024 Barclays JPY 3) 644,987 (617) 930
Purchase S&P 500 Index, Call Option, Strike Morgan

Price 4,775.00, Feb. 2024 Stanley UsSD 47 20,304,503 407,254 281,256
Sale S&P 500 Index, Call Option, Strike Morgan

Price 5,000.00, Feb. 2024 Stanley uUsD (47) 20,304,503 (50,359) (35,318)
Sale S&P 500 Index, Put Option, Strike Morgan

Price 3,425.00, Sep. 2024 Stanley usb (6) 2,592,064 (12,640) 16,553
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin Diversified Dynamic Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)
Purchase S&P 500 Index, Put Option, Strike Morgan
Price 4,325.00, Sep. 2024 Stanley uUsD 6 2,592,064 49,034 (40,432)
500,408 190,576
490,773 312,449
Franklin Flexible Alpha Bond Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts usb value profit/(loss)
position purchased/ usb usb
(sold)
Swaption
Purchase Credit Default Swap Index Option,
Call Option, Strike Price 0.01, Jan.
2024 BNP Paribas uUsD 23,500,000 949 949 (32,774)
Purchase Credit Default Swap Index Option,
Call Option, Strike Price 0.94, Jan.
2024 BNP Paribas uUsD 4,700,000 1,150 1,150 (32,713)
Sale Swaption, Call Option, Strike Price Deutsche
3.61, Mar. 2024 Bank uUsD (4,100,000) (3,036) (3,036) 5,984
Purchase  Swaption, Call Option, Strike Price Deutsche
4.52, Mar. 2024 Bank uUsD 4,100,000 14,263 14,263 4,833
13,326 (54,670)
13,326 (54,670)
Franklin Global Fundamental Strategies Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts usb value profit/(loss)
position purchased/ uUsD uUsD
(sold)
Currency Option
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 16.04, Feb. 2024 Barclays uUsD 4,495,000 4,245,770 827 (14,142)
Sale Foreign Exchange MXN/USD, Put
Option, Strike Price 17.14, Mar. 2024 Barclays UsD (8,990,000) 9,075,768 (176,743) (81,268)
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 17.39, Mar. 2024 Barclays uUsD 4,495,000 4,603,401 128,141 54,782
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 18.32, Mar. 2024 Barclays uUsD (4,495,000) 82,325,925 (26,333) 33,855
Purchase Foreign Exchange USD/MXN, Call
Option, Strike Price 18.55, Mar. 2024 Barclays uUsD 17,980,000 333,439,100 83,088 (114,691)
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 19.18, Mar. 2024 Barclays uUsD (4,495,000) 86,225,338 (11,220) 16,244
(2,240) (105,220)
(2,240) (105,220)
Franklin Global Multi-Asset Income Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)
Currency Option
Sale Foreign Exchange JPY/USD, Put Morgan
Option, Strike Price 125.00, Jul. 2024 Stanley uUsD (6,539,000) 6,401,587 (39,201) (23,134)
Purchase Foreign Exchange JPY/USD, Put Morgan
Option, Strike Price 135.00, Jul. 2024 Stanley uUsD 6,539,000 6,913,714 141,273 78,398
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Note 11 - Open positions on option contracts (continued)

Franklin Global Multi-Asset Income Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS

NOTES TO FINANCIAL STATEMENTS

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts EUR value profit/(loss)
position purchased/ EUR EUR
(sold)
Sale Foreign Exchange USD/JPY, Call Morgan
Option, Strike Price 142.00, Jul. 2024 Stanley uUsbD (6,539,000) 1,025,198,771 (83,048) 79,318
19,024 134,582
Index Option
Purchase = CBOE Volatility Index, Call Option, Goldman
Strike Price 20.00, Jun. 2024 Sachs uUsD 411 463,450 93,062 (11,658)
Sale CBOE Volatility Index, Call Option, Goldman
Strike Price 35.00, Jun. 2024 Sachs uUsD (411) 463,450 (35,736) 6,716
Sale EURO STOXX 50 Index, Put Option, Goldman
Strike Price 3,300.00, Sep. 2024 Sachs EUR (27) 1,220,789 (7,128) 8,178
Purchase EURO STOXX 50 Index, Put Option, Goldman
Strike Price 4,200.00, Sep. 2024 Sachs EUR 27 1,220,789 33,993 (19,686)
Purchase  EURO STOXX 50 Volatility Index, Call Goldman
Option, Strike Price 25.00, Feb. 2024 Sachs EUR 1,488 2,019,915 (1,548) (1,548)
Sale EURO STOXX 50 Volatility Index, Call Goldman
Option, Strike Price 40.00, Feb. 2024 Sachs EUR (1,488) 2,019,915 (5,267) (5,268)
Purchase Nikkei 225 Index, Call Option, Strike
Price 34,500.00, Feb. 2024 Barclays JPY 3 644,987 6,071 (1,023)
Sale Nikkei 225 Index, Call Option, Strike
Price 36,750.00, Feb. 2024 Barclays JPY 3) 644,987 (617) 930
Purchase  S&P 500 Index, Call Option, Strike Morgan
Price 4,775.00, Feb. 2024 Stanley usbD 39 16,848,417 337,934 233,347
Sale S&P 500 Index, Call Option, Strike Morgan
Price 5,000.00, Feb. 2024 Stanley uUsD (39) 16,848,417 (41,787) (29,342)
Sale S&P 500 Index, Put Option, Strike Morgan
Price 3,425.00, Sep. 2024 Stanley uUsD (4) 1,728,043 (8,427) 11,033
Purchase  S&P 500 Index, Put Option, Strike Morgan
Price 4,325.00, Sep. 2024 Stanley uUsD 4 1,728,043 32,689 (26,957)
403,239 164,722
422,263 299,304
Franklin Income Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts usb value profit/(loss)
position purchased/ usb usb
(sold)
Equity Option
Sale Abbott Laboratories, Put Option,
Strike Price 95.00, Feb. 2024 Citigroup uUsD (2,000) 22,014,000 (48,000) 213,940
Sale Bank of America Corp., Call Option,
Strike Price 33.00, Feb. 2024 Wells Fargo uUsD (5,000) 16,835,000 (865,000) (687,298)
Sale Caterpillar, Inc., Put Option, Strike
Price 200.00, Jan. 2024 RBC uUsD (1,000) 29,567,000 (4,000) 286,650
Sale Chevron Corp., Put Option, Strike
Price 130.00, Jan. 2024 Citigroup uUsD (1,750) 26,103,000 (12,250) 120,138
Sale Coca-Cola Co. (The), Call Option,
Strike Price 60.00, Feb. 2024 Wells Fargo uUsD (3,000) 16,012,137 (285,000) (70,680)
Sale Duke Energy Corp., Call Option,
Strike Price 92.50, Jan. 2024 Susquehanna uUsD (1,500) 14,556,000 (735,000) (540,255)
Sale Duke Energy Corp., Call Option,
Strike Price 100.00, Apr. 2024 RBC uUsD (2,000) 19,408,000 (460,000) (272,340)
Sale Fifth Third Bancorp, Call Option,
Strike Price 30.00, Jan. 2024 Susquehanna uUsD (39) 134,511 (18,798) (17,557)
Sale Fifth Third Bancorp, Call Option,
Strike Price 32.00, Feb. 2024 Susquehanna uUsD (3,000) 10,347,000 (975,000) (882,509)
Sale Home Depot, Inc. (The), Call Option,
Strike Price 325.00, Jan. 2024 Nomura uUsD (550) 17,263,156 (1,176,450) (1,092,394)
Sale Home Depot, Inc. (The), Put Option,
Strike Price 275.00, Jan. 2024 Nomura uUsD (450) 14,124,401 (4,050) 43,043
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin Income Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)
Sale Johnson & Johnson, Call Option,
Strike Price 165.00, Feb. 2024 Nomura uUsbD (1,000) 15,674,000 (110,000) (18,170)
Sale Johnson & Johnson, Put Option,
Strike Price 140.00, Feb. 2024 Nomura uUsD (1,000) 15,674,000 (39,000) 107,650
Sale JPMorgan Chase & Co., Call Option, Depository
Strike Price 165.00, Jan. 2024 Trust usbD (700) 11,907,000 (430,500) (378,119)
Sale JPMorgan Chase & Co., Put Option,
Strike Price 140.00, Jan. 2024 BNP Paribas uUsD (1,300) 22,113,000 (13,000) 110,045
Sale Merck & Co., Inc., Call Option, Strike
Price 110.00, Apr. 2024 UBS uUsD (2,000) 21,804,000 (918,000) (582,461)
Sale MetLife, Inc., Call Option, Strike Price
70.00, Feb. 2024 UBS uUsD (2,200) 14,548,600 (154,000) (35,463)
Sale Morgan Stanley, Call Option, Strike ~ Depository
Price 85.00, Feb. 2024 Trust uUsD (1,000) 9,325,000 (936,000) (797,170)
Sale Morgan Stanley, Call Option, Strike
Price 87.50, Mar. 2024 RBC uUsD (2,500) 23,312,500 (1,937,500) (1,692,925)
Sale Newmont Corp., Call Option, Strike
Price 55.00, Jun. 2024 Merrill Lynch uUsD (2,000) 8,278,000 (122,000) 9,660
Sale Philip Morris International, Inc., Call
Option, Strike Price 100.00, Mar. 2024 Wells Fargo uUsD (2,000) 18,816,000 (202,000) (29,180)
Sale Philip Morris International, Inc., Put
Option, Strike Price 85.00, Mar. 2024 Wells Fargo uUsD (1,000) 9,408,000 (55,000) 68,630
Sale PNC Financial Services Group,
Inc. (The), Call Option, Strike Price
140.00, Jan. 2024 Wells Fargo uUsD (750) 11,613,750 (1,170,000) (1,052,325)
Sale Procter & Gamble Co. (The), Call
Option, Strike Price 155.00, Feb. 2024 Nomura uUsD (653) 8,666,844 (48,975) 143,548
Sale Procter & Gamble Co. (The), Put
Option, Strike Price 140.00, Jan. 2024 Wells Fargo uUsbD (1,000) 13,272,349 (36,000) 107,420
Sale Rio Tinto plc, Call Option, Strike Price
77.50, Apr. 2024 Nomura uUsbD (2,350) 17,498,100 (540,500) (298,850)
Sale Sempra, Call Option, Strike Price
77.50, Jan. 2024 Wells Fargo uUsD (2,500) 18,682,500 (62,500) 24,501
Sale Shell plc, Call Option, Strike Price
70.00, Jan. 2024 Nomura uUsD (3,250) 21,385,000 (16,250) 163,573
Sale Southern Co. (The), Call Option,
Strike Price 75.00, Jan. 2024 Wells Fargo uUsD (2,500) 15,877,185 (18,750) 30,201
Sale Texas Instruments, Inc., Call Option,
Strike Price 165.00, Jan. 2024 Citigroup uUsD (2,500) 42,615,000 (1,772,500) (1,442,301)
Sale Truist Financial Corp., Call Option, Depository
Strike Price 42.50, Jun. 2024 Trust uUsD (2,500) 9,230,000 (295,000) (188,299)
Sale United Parcel Service, Inc., Call Depository
Option, Strike Price 175.00, Apr. 2024 Trust uUsD (2,500) 39,307,500 (567,500) (95,977)
Sale Verizon Communications, Inc., Call Depository
Option, Strike Price 41.00, Apr. 2024  Trust uUsD (5,000) 18,850,000 (190,000) 59,152
(14,218,523) (8,686,122)
(14,218,523) (8,686,122)
Franklin K2 Alternative Strategies Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)
Bond Option
Purchase  US Treasury 2 Year Note, Put Option,
Strike Price 102.13, Feb. 2024 J.P. Morgan uUsD 35 720,699,000 7,109 (3,064)
7,109 (3,064)
Equity Option
Purchase  3M Co., Put Option, Strike Price
75.00, Jan. 2024 J.P. Morgan uUsD 2,415,061 264,674,652 1,025 (89,661)
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)

Sale Allurion Technologies, Inc., Call

Option, Strike Price 10.00, Feb. 2024 J.P. Morgan usb (258) 96,492 (5,160) 8,075
Purchase = American Airlines Group, Inc., Call Morgan

Option, Strike Price 16.00, Jan. 2024 Stanley uUsD 23 31,602 92 (818)
Purchase  Amyris, Inc., Call Option, Strike Price

3.00, Jan. 2024 J.P. Morgan usb 10 3 50 (55)
Purchase Anavex Life Sciences Corp., Put

Option, Strike Price 5.00, Jan. 2024  J.P. Morgan usb 1,177 1,095,787 11,770 (41,592)
Purchase Anavex Life Sciences Corp., Put

Option, Strike Price 5.50, Jan. 2024  J.P. Morgan uUsD 1 931 18 (4)
Purchase  Annovis Bio, Inc., Put Option, Strike

Price 12.50, Feb. 2024 J.P. Morgan usb 3 5,610 1,170 56
Purchase = Anywhere Real Estate, Inc., Call Morgan

Option, Strike Price 7.50, Mar. 2024  Stanley uUsD 98 79,478 14,700 12,716
Purchase Arbor Realty Trust, Inc., Put Option,  Morgan

Strike Price 14.00, Jan. 2024 Stanley uUsD 25 37,950 850 (412)
Purchase  Aspen Aerogels, Inc., Put Option,

Strike Price 7.50, Apr. 2024 J.P. Morgan uUsD 2 3,156 45 (308)
Purchase  Aspen Aerogels, Inc., Put Option,

Strike Price 7.50, Feb. 2024 J.P. Morgan uUsD 463 730,614 4,630 (52,029)
Purchase Barclays plc, Put Option, Strike Price

3.00, Jan. 2024 J.P. Morgan usb 44 34,672 220 (57)
Purchase Barclays plc, Put Option, Strike Price

5.00, Jan. 2024 J.P. Morgan uUsD 68 53,584 68 (1,361)
Purchase Beauty Health Co. (The), Call Option, Morgan

Strike Price 5.00, May. 2024 Stanley uUsD 61 18,971 1,982 (553)
Purchase Bread Financial Holdings, Inc., Put

Option, Strike Price 20.00, Jan. 2024 J.P. Morgan uUsD 4 13,176 50 (629)
Purchase Bread Financial Holdings, Inc., Put

Option, Strike Price 22.50, Jan. 2024 J.P. Morgan uUsD 14 46,116 70 (859)
Purchase Capital One Financial Corp., Put

Option, Strike Price 115.00, Mar. 2024 J.P. Morgan usb 171 2,242,152 30,780 (8,730)
Sale Capri Holdings Ltd., Put Option, Strike Morgan

Price 40.00, Jun. 2024 Stanley usb (103) 517,472 (13,390) 9,525
Sale Capri Holdings Ltd., Put Option, Strike Morgan

Price 40.00, Feb. 2024 Stanley usb (123) 617,952 (3,690) 2,397
Purchase  Capri Holdings Ltd., Put Option, Strike Morgan

Price 45.00, Jun. 2024 Stanley usb 138 693,312 28,290 (16,632)
Purchase Capri Holdings Ltd., Put Option, Strike Morgan

Price 45.00, Feb. 2024 Stanley usb 123 617,952 6,765 (5,845)
Purchase  Capri Holdings Ltd., Put Option, Strike Morgan

Price 47.50, Jun. 2024 Stanley usbh 103 517,472 26,265 (16,739)
Purchase Carnival Corp., Put Option, Strike

Price 5.00, Jan. 2024 J.P. Morgan uUsD 219 406,026 219 (11,907)
Purchase  Cinemark Holdings, Inc., Put Option,

Strike Price 5.00, Jan. 2024 J.P. Morgan uUsD 221 311,389 663 (2,879)
Purchase DISH Network Corp., Call Option, Morgan

Strike Price 5.00, Feb. 2024 Stanley uUsD 73 42,121 8,979 3,952
Purchase DISH Network Corp., Put Option, Morgan

Strike Price 0.50, Mar. 2024 Stanley uUsD 98 56,546 294 (141)
Sale DISH Network Corp., Put Option, Morgan

Strike Price 4.50, Mar. 2024 Stanley usb (73) 42,121 (2,920) 1,110
Purchase DraftKings, Inc., Call Option, Strike Morgan

Price 40.00, Jan. 2024 Stanley uUsD 6 21,150 108 (1,062)
Purchase DraftKings, Inc., Put Option, Strike Morgan

Price 10.00, Jan. 2024 Stanley uUsD 8 28,200 8 (20)
Purchase Ebix, Inc., Call Option, Strike Price

10.00, Jan. 2024 J.P. Morgan usb 414 43,056 2,070 (20,652)
Purchase Endeavor Group Holdings, Inc., Put  Morgan

Option, Strike Price 22.50, Feb. 2024 Stanley usb 118 280,014 6,490 (1,703)
Sale Endeavor Group Holdings, Inc., Put  Morgan

Option, Strike Price 23.00, Jan. 2024 Stanley usb (118) 280,014 (3,540) 1,350
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)

Purchase Envestnet, Inc., Put Option, Strike

Price 25.00, Feb. 2024 J.P. Morgan usb 16 79,232 440 (382)
Purchase Exact Sciences Corp., Put Option, Morgan

Strike Price 15.00, Jan. 2024 Stanley usD 11 81,378 55 (17)
Purchase Fisker, Inc., Put Option, Strike Price  Morgan

1.50, May. 2024 Stanley usb 30 5,250 1,500 (46)
Purchase Fisker, Inc., Put Option, Strike Price  Morgan

2.00, May. 2024 Stanley usb 36 6,300 2,844 192
Purchase  Fluor Corp., Put Option, Strike Price  Morgan

12.50, Jan. 2024 Stanley usb 32 125,344 160 14
Purchase  GEO Group, Inc. (The), Put Option,

Strike Price 3.00, Jan. 2024 J.P. Morgan uUsD 5 5,415 25 (71)
Purchase  GEO Group, Inc. (The), Put Option,

Strike Price 5.00, Jan. 2024 J.P. Morgan usD 316 342,228 632 (14,083)
Purchase  Guess?, Inc., Put Option, Strike Price

10.00, Jan. 2025 J.P. Morgan uUsD 35 80,710 2,013 (916)
Purchase  Halozyme Therapeutics, Inc., Put Morgan

Option, Strike Price 17.50, Jan. 2024 Stanley uUsD 16 59,136 80 (35)
Purchase  Hannon Armstrong Sustainable

Infrastructure Capital, Inc., Put Option,

Strike Price 10.00, Mar. 2024 J.P. Morgan uUsD 76 209,608 988 (5,835)
Sale Hess Corp., Call Option, Strike Price  Morgan

180.00, Jun. 2024 Stanley uUsD (58) 836,128 (12,586) (344)
Purchase Hess Corp., Put Option, Strike Price  Morgan

95.00, Jun. 2024 Stanley uUsD 20 288,320 4,340 (667)
Purchase Hess Corp., Put Option, Strike Price Morgan

100.00, Jun. 2024 Stanley usb 38 547,808 9,120 (6,196)
Sale Hollysys Automation Technologies

Ltd., Call Option, Strike Price 25.00, Morgan

Jan. 2024 Stanley usb (118) 310,930 (23,010) (17,878)
Purchase Hollysys Automation Technologies

Ltd., Put Option, Strike Price 17.50,  Morgan

Apr. 2024 Stanley usb 147 387,345 735 (1,693)
Purchase Hollysys Automation Technologies

Ltd., Put Option, Strike Price 17.50,  Morgan

Jan. 2024 Stanley usb 304 801,040 1,520 (15,757)
Purchase Hollysys Automation Technologies

Ltd., Put Option, Strike Price 20.00,  Morgan

Apr. 2024 Stanley usb 618 1,628,430 4,635 (7,969)
Purchase ImmunoGen, Inc., Put Option, Strike

Price 25.00, Jul. 2024 J.P. Morgan usb 119 352,835 6,545 (391)
Purchase lonis Pharmaceuticals, Inc., Put Morgan

Option, Strike Price 17.50, Jan. 2024 Stanley uUsD 10 50,590 125 9
Purchase JetBlue Airways Corp., Call Option, Morgan

Strike Price 7.00, Jan. 2024 Stanley usb 23 12,765 230 (197)
Purchase LeddarTech Holdings, Inc., Call

Option, Strike Price 5.00, Jan. 2024  J.P. Morgan uUsD 10 2,565 1,275 701
Purchase LeddarTech Holdings, Inc., Call

Option, Strike Price 7.50, Jan. 2024  J.P. Morgan uUsD 21 5,387 6,300 5,311
Purchase LeddarTech Holdings, Inc., Put

Option, Strike Price 2.50, Jan. 2024  J.P. Morgan uUsD 5 1,283 150 (32)
Purchase LeddarTech Holdings, Inc., Put

Option, Strike Price 7.50, Mar. 2024  J.P. Morgan uUsD 83 21,290 39,425 14,796
Sale Liberty Media Corp-Liberty SiriusXM,

Call Option, Strike Price 26.00, Jun.  Morgan

2024 Stanley uUsD (341) 981,398 (204,600) (107,913)
Purchase Liberty Media Corp-Liberty SiriusXM,

Put Option, Strike Price 24.00, Jun. Morgan

2024 Stanley uUsD 341 981,398 51,150 (26,524)
Purchase Lincoln National Corp., Put Option,

Strike Price 17.50, Jun. 2024 J.P. Morgan usb 277 747,069 11,080 (25,428)
Purchase Lincoln National Corp., Put Option,

Strike Price 20.00, Jan. 2024 J.P. Morgan UsSD 314 846,858 1,256 (35,370)
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)

Purchase Liquidia Corp., Call Option, Strike

Price 7.50, Apr. 2024 J.P. Morgan uUsD 428 514,884 214,000 128,424
Sale Liquidia Corp., Call Option, Strike

Price 10.00, Apr. 2024 J.P. Morgan uUsD (438) 526,914 (135,780) (69,217)
Purchase Lucid Group, Inc., Put Option, Strike  Morgan

Price 3.50, May. 2024 Stanley uUsbD 24 10,104 1,512 (578)
Sale Lumentum Holdings, Inc., Call Option,

Strike Price 65.00, Mar. 2024 J.P. Morgan uUsD (13) 68,146 (1,560) (580)

Purchase  Marriott Vacations Worldwide Corp.,
Put Option, Strike Price 55.00, Apr.

2024 J.P. Morgan usb 2 16,978 205 (188)
Purchase = Maxeon Solar Technologies Ltd., Call Morgan

Option, Strike Price 7.50, Mar. 2024  Stanley uUsD 49 35,133 7,448 2,721
Purchase = Maxeon Solar Technologies Ltd., Call Morgan

Option, Strike Price 7.50, Feb. 2024  Stanley uUsD 37 26,529 4,255 1,499
Purchase = Maxeon Solar Technologies Ltd., Put Morgan

Option, Strike Price 0.50, Mar. 2024  Stanley uUsD 81 58,077 405 (127)
Purchase = Maxeon Solar Technologies Ltd., Put Morgan

Option, Strike Price 3.00, Jun. 2024  Stanley uUsD 64 45,888 2,880 (452)
Sale Maxeon Solar Technologies Ltd., Put Morgan

Option, Strike Price 5.00, Mar. 2024  Stanley uUsD (25) 17,925 (1,937) (182)
Sale Maxeon Solar Technologies Ltd., Put Morgan

Option, Strike Price 5.00, Feb. 2024  Stanley uUsD (37) 26,529 (1,406) 450
Purchase MicroStrategy, Inc., Put Option, Strike

Price 165.00, Dec. 2025 J.P. Morgan usb 3 189,486 5,670 (4,309)
Purchase MicroStrategy, Inc., Put Option, Strike

Price 180.00, Jun. 2024 J.P. Morgan usb 7 442,134 1,890 (8,269)
Purchase Natera, Inc., Put Option, Strike Price

25.00, Jan. 2024 J.P. Morgan usb 23 144,072 5,635 2,613
Purchase Natera, Inc., Put Option, Strike Price

30.00, Jan. 2024 J.P. Morgan usb 2 12,528 10 (193)
Purchase Nikola Corp., Call Option, Strike Price Morgan

3.00, Jan. 2024 Stanley usb 63 5,511 63 (5,308)
Purchase Nikola Corp., Call Option, Strike Price  Morgan

3.50, Jan. 2024 Stanley usb 21 1,837 42 (2,039)

Purchase  Norwegian Cruise Line Holdings Ltd.,
Put Option, Strike Price 17.50, Jan.  Morgan

2024 Stanley usb 24 48,096 240 (1,277)
Purchase Plug Power, Inc., Call Option, Strike ~ Morgan

Price 5.50, Jan. 2024 Stanley usb 61 27,450 976 (462)
Purchase Plug Power, Inc., Put Option, Strike ~ Morgan

Price 3.50, Jan. 2024 Stanley usb 122 54,900 1,220 (985)
Purchase Point Biopharma Global, Inc., Call Morgan

Option, Strike Price 12.50, Jan. 2024 Stanley usbh 237 296,250 1,185 (34,318)
Sale Point Biopharma Global, Inc., Call Morgan

Option, Strike Price 17.50, Jan. 2024 Stanley uUsD (237) 296,250 (1,185) 6,161
Sale Point Biopharma Global, Inc., Put Morgan

Option, Strike Price 12.50, Jan. 2024 Stanley usb (237) 296,250 (948) 2,334
Purchase QuinStreet, Inc., Call Option, Strike

Price 15.00, Jun. 2024 J.P. Morgan UsD 147 188,454 20,580 911)
Purchase Redfin Corp., Call Option, Strike Price Morgan

13.00, Jan. 2024 Stanley usb 46 47,472 874 (1,970)
Purchase Royal Caribbean Cruises Ltd., Put

Option, Strike Price 30.00, Jan. 2024 J.P. Morgan usb 89 1,152,461 89 (9,830)
Purchase Sarepta Therapeutics, Inc., Put

Option, Strike Price 55.00, May. 2024 J.P. Morgan uUsD 2 19,286 330 (243)
Sale Seagen, Inc., Call Option, Strike Price Morgan

230.00, Jan. 2024 Stanley usb (38) 869,212 - 7,190
Sale Seagen, Inc., Put Option, Strike Price Morgan

160.00, Jun. 2024 Stanley usb (41) 937,834 - 12,584
Sale Seagen, Inc., Put Option, Strike Price Morgan

190.00, Feb. 2024 Stanley usb (55) 1,258,070 - 11,466
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Note 11 - Open positions on option contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)

Purchase  Seagen, Inc., Put Option, Strike Price  Morgan

210.00, Feb. 2024 Stanley usb 28 640,472 - (21,057)
Purchase Seagen, Inc., Put Option, Strike Price Morgan

220.00, Jun. 2024 Stanley usb Y| 937,834 - (43,584)
Purchase  Silicon Motion Technology Corp., Call

Option, Strike Price 65.00, Jan. 2024 J.P. Morgan usbD 149 912,923 6,705 (1,636)
Purchase  Sirius XM Holdings, Inc., Call Option, Morgan

Strike Price 6.00, Jan. 2024 Stanley usb 36 19,692 468 (827)
Sale Sirius XM Holdings, Inc., Put Option, Morgan

Strike Price 3.00, Sep. 2024 Stanley usb (708) 387,276 (28,320) 73,264
Purchase  Sirius XM Holdings, Inc., Put Option, Morgan

Strike Price 5.00, Sep. 2024 Stanley usb 708 387,276 115,050 (92,054)
Purchase  Snap, Inc., Put Option, Strike Price Morgan

16.00, Feb. 2024 Stanley usbh 12 20,316 1,116 (157)
Purchase  Southwest Airlines Co., Put Option,

Strike Price 20.00, Mar. 2024 J.P. Morgan uUsD 21 60,648 252 (1,963)
Purchase  Southwest Airlines Co., Put Option,

Strike Price 20.00, Jan. 2024 J.P. Morgan usb 26 75,088 78 (1,834)
Purchase  Southwest Airlines Co., Put Option,

Strike Price 22.50, Jan. 2024 J.P. Morgan usb 45 129,960 135 (3,618)
Purchase  Sovos Brands, Inc., Call Option, Strike Morgan

Price 25.00, Feb. 2024 Stanley usb 30 66,090 150 (346)
Purchase  Spirit AeroSystems Holdings, Inc., Put

Option, Strike Price 15.00, Jan. 2025 J.P. Morgan uUsD 9 28,602 585 (777)
Purchase  Spirit Airlines, Inc., Call Option, Strike Morgan

Price 20.00, Jan. 2024 Stanley usb 323 529,397 73,644 (15,676)
Sale Spirit Airlines, Inc., Call Option, Strike Morgan

Price 22.50, Jan. 2024 Stanley usb (323) 529,397 (41,990) 22,438
Sale Spirit Airlines, Inc., Put Option, Strike Morgan

Price 7.50, Jan. 2024 Stanley usb (169) 276,991 (7,774) 6,334
Purchase  Spirit Airlines, Inc., Put Option, Strike

Price 12.50, Feb. 2024 J.P. Morgan usb 10 16,390 3,100 (114)
Purchase  Sprott Uranium Miners ETF, Call

Option, Strike Price 50.00, Feb. 2024 J.P. Morgan usb 71 342,717 17,040 (1,253)
Purchase  Structure Therapeutics, Inc., Call

Option, Strike Price 70.00, Jan. 2024 J.P. Morgan uUsD 36 146,736 900 (34,353)
Sale Structure Therapeutics, Inc., Call

Option, Strike Price 80.00, Jan. 2024 J.P. Morgan uUsD (35) 142,660 (280) 22,282
Sale Structure Therapeutics, Inc., Call

Option, Strike Price 90.00, Jan. 2024 J.P. Morgan uUsD (1) 4,076 (153) (149)

Purchase  Sunnova Energy International, Inc.,
Put Option, Strike Price 4.00, Jan. Morgan

2024 Stanley uUsD 32 48,800 320 110
Purchase Tandem Diabetes Care, Inc., Put
Option, Strike Price 12.50, Feb. 2024 J.P. Morgan uUsD 97 286,926 1,455 (1,114)

Purchase Telephone and Data Systems, Inc.,
Call Option, Strike Price 20.00, Feb.

2024 J.P. Morgan usD 12 22,020 2,028 (904)
Purchase  TKO Group Holdings, Inc., Put Option,

Strike Price 75.00, Jan. 2024 J.P. Morgan uUsD 24 195,792 840 (4,513)
Purchase Transocean Ltd., Put Option, Strike

Price 1.50, Jan. 2024 J.P. Morgan uUsD 719 456,565 719 (5,996)
Purchase Transocean Ltd., Put Option, Strike

Price 2.50, Jan. 2024 J.P. Morgan usb 121 76,835 121 (2,102)
Purchase Transocean Ltd., Put Option, Strike

Price 3.00, Jan. 2025 J.P. Morgan uUsD 38 24,130 513 (983)
Purchase Travere Therapeutics, Inc., Put Morgan

Option, Strike Price 5.00, Jan. 2024  Stanley uUsD 11 9,889 55 671)
Purchase United Rentals, Inc., Put Option,

Strike Price 480.00, Mar. 2024 J.P. Morgan usb 43 2,465,706 32,465 (8,157)
Sale United States Steel Corp., Call Morgan

Option, Strike Price 52.50, Jan. 2025 Stanley usb (199) 968,135 (35,024) 6,264
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Note 11 - Open positions on option contracts (continued)

Franklin K2 Alternative Strategies Fund (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS

NOTES TO FINANCIAL STATEMENTS

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)
Purchase United States Steel Corp., Call Morgan
Option, Strike Price 57.50, Jan. 2025 Stanley uUsbD 199 968,135 25,273 21,985
Sale United States Steel Corp., Put Option, Morgan
Strike Price 25.00, Jul. 2024 Stanley uUsD (255) 1,240,575 (5,100) (1,917)
Purchase United States Steel Corp., Put Option, Morgan
Strike Price 32.00, Jan. 2024 Stanley uUsbD 69 335,685 172 (3,314)
Purchase United States Steel Corp., Put Option, Morgan
Strike Price 40.00, Jul. 2024 Stanley uUsD 56 272,440 6,160 (1,121)
Purchase United States Steel Corp., Put Option, Morgan
Strike Price 46.00, Jun. 2024 Stanley uUsD 199 968,135 27,064 (17,404)
Purchase Veradigm, Inc., Put Option, Strike
Price 5.00, Mar. 2024 J.P. Morgan uUsD 59 61,891 1,180 (541)
Purchase Veradigm, Inc., Put Option, Strike
Price 7.50, Jun. 2024 J.P. Morgan uUsD 58 60,842 4,930 1,271
Sale Vertiv Holdings Co., Call Option, Morgan
Strike Price 50.00, Jul. 2024 Stanley uUsD (141) 677,223 (100,110) (33,309)
Sale Vinfast Auto Ltd., Put Option, Strike
Price 2.50, Mar. 2024 J.P. Morgan uUsD (438) 366,606 (3,504) 5,007
Purchase Vinfast Auto Ltd., Put Option, Strike
Price 5.00, Mar. 2024 J.P. Morgan UsD 752 629,424 41,360 (70,658)
Sale Vinfast Auto Ltd., Put Option, Strike
Price 5.00, Jan. 2024 J.P. Morgan uUsD (292) 244,404 (1,460) 12,193
Purchase  Wayfair, Inc., Put Option, Strike Price
15.00, Jan. 2024 J.P. Morgan uUsD 60 370,200 120 (11,046)
Purchase  Wayfair, Inc., Put Option, Strike Price
17.50, Jan. 2024 J.P. Morgan usb 22 135,740 22 (3,121)
Purchase  Wayfair, Inc., Put Option, Strike Price
30.00, May. 2024 J.P. Morgan uUsD 13 80,210 1,378 (2,900)
293,774 (666,205)
300,883 (669,269)
Templeton Emerging Markets Bond Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts usb value profit/(loss)
position purchased/ uUsD uUsD
(sold)
Currency Option
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 16.04, Feb. 2024 Barclays uUsD 52,098,000 49,209,377 9,583 (163,904)
Sale Foreign Exchange MXN/USD, Put
Option, Strike Price 17.14, Mar. 2024 Barclays USD (104,195,000) 105,189,057 (2,048,465) (941,914)
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 17.39, Mar. 2024 Barclays usD 52,098,000 53,354,390 1,485,177 634,938
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 18.32, Mar. 2024 Barclays uUsbD  (52,098,000) 954,174,870 (305,201) 392,391
Purchase Foreign Exchange USD/MXN, Call
Option, Strike Price 18.55, Mar. 2024 Barclays uUsD 208,392,000 3,864,629,640 963,014 (1,329,298)
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 19.18, Mar. 2024 Barclays uUsbD  (52,098,000) 999,369,885 (130,045) 188,274
(25,937) (1,219,513)
(25,937) (1,219,513)
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Note 11 - Open positions on option contracts (continued)

Templeton Emerging Markets Dynamic Income Fund

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts usb value profit/(loss)
position purchased/ usb usb
(sold)
Currency Option
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 16.04, Feb. 2024 Barclays uUsbD 1,291,000 1,219,419 237 (4,062)
Sale Foreign Exchange MXN/USD, Put
Option, Strike Price 17.14, Mar. 2024 Barclays uUsD (2,583,000) 2,607,643 (50,781) (23,350)
Purchase  Foreign Exchange MXN/USD, Put
Option, Strike Price 17.39, Mar. 2024 Barclays uUsD 1,292,000 1,323,158 36,832 15,746
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 18.32, Mar. 2024 Barclays uUsD (1,292,000) 23,662,980 (7,569) 9,731
Purchase Foreign Exchange USD/MXN, Call
Option, Strike Price 18.55, Mar. 2024 Barclays usD 5,168,000 95,840,560 23,882 (32,966)
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 19.18, Mar. 2024 Barclays uUsD (1,292,000) 24,783,790 (3,225) 4,669
(624) (30,232)
(624) (30,232)
Templeton Global Bond Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ usb usb
(sold)
Currency Option
Purchase  Foreign Exchange MXN/USD, Put
Option, Strike Price 16.04, Feb. 2024 Barclays uUsD 73,581,000 69,501,231 13,534 (231,490)
Sale Foreign Exchange MXN/USD, Put
Option, Strike Price 17.14, Mar. 2024 Barclays UsSD (147,163,000) 148,566,987 (2,893,212) (1,330,341)
Purchase  Foreign Exchange MXN/USD, Put
Option, Strike Price 17.39, Mar. 2024 Barclays uUsD 73,582,000 75,356,496 2,097,630 896,772
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 18.32, Mar. 2024 Barclays UsSD  (73,582,000) 1,347,654,330 (431,059) 554,204
Purchase Foreign Exchange USD/MXN, Call
Option, Strike Price 18.55, Mar. 2024 Barclays uUsD 294,328,000 5,458,312,760 1,360,138 (1,877,470)
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 19.18, Mar. 2024 Barclays usD (73,582,000) 1,411,486,715 (183,672) 265,914
(36,641) (1,722,411)
(36,641) (1,722,411)
Templeton Global High Yield Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)
Currency Option
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 16.04, Feb. 2024 Barclays uUsD 1,041,000 983,281 191 (3,275)
Sale Foreign Exchange MXN/USD, Put
Option, Strike Price 17.14, Mar. 2024 Barclays uUsD (2,082,000) 2,101,863 (40,932) (18,821)
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 17.39, Mar. 2024 Barclays uUsD 1,041,000 1,066,105 29,676 12,687
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 18.32, Mar. 2024 Barclays usD (1,041,000) 19,065,915 (6,098) 7,841
Purchase Foreign Exchange USD/MXN, Call
Option, Strike Price 18.55, Mar. 2024 Barclays uUsD 4,164,000 77,221,380 19,243 (26,561)
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 19.18, Mar. 2024 Barclays uUsD (1,041,000) 19,968,983 (2,599) 3,762
(519) (24,367)
(519) (24,367)
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Note 11 - Open positions on option contracts (continued)

Templeton Global Income Fund

FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts uUsD value profit/(loss)
position purchased/ uUsD uUsD
(sold)
Currency Option
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 16.04, Feb. 2024 Barclays uUsD 2,032,000 1,919,334 374 (6,393)
Sale Foreign Exchange MXN/USD, Put
Option, Strike Price 17.14, Mar. 2024 Barclays uUsD (4,064,000) 4,102,772 (79,898) (36,738)
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 17.39, Mar. 2024 Barclays UsD 2,032,000 2,081,004 57,927 24,765
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 18.32, Mar. 2024 Barclays uUsD (2,032,000) 37,216,080 (11,904) 15,305
Purchase Foreign Exchange USD/MXN, Call
Option, Strike Price 18.55, Mar. 2024 Barclays uUsD 8,128,000 150,733,760 37,561 (51,847)
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 19.18, Mar. 2024 Barclays uUSsD (2,032,000) 38,978,840 (5,072) 7,343
(1,012) (47,565)
(1,012) (47,565)
Templeton Global Total Return Fund
Purchase/ Description Counterparty Trading Number of Commitment Market Unrealised
Sale currency contracts usb value profit/(loss)
position purchased/ usb usb
(sold)
Currency Option
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 16.04, Feb. 2024 Barclays uUsD 57,694,000 54,495,101 10,612 (181,509)
Sale Foreign Exchange MXN/USD, Put
Option, Strike Price 17.14, Mar. 2024 Barclays USD (115,388,000) 116,488,842 (2,268,518) (1,043,098)
Purchase Foreign Exchange MXN/USD, Put
Option, Strike Price 17.39, Mar. 2024 Barclays uUsD 57,695,000 59,086,367 1,644,733 703,151
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 18.32, Mar. 2024 Barclays usb  (57,695,000) 1,056,683,925 (337,990) 434,546
Purchase Foreign Exchange USD/MXN, Call
Option, Strike Price 18.55, Mar. 2024 Barclays uUsD 230,780,000 4,279,815,100 1,066,473 (1,472,108)
Sale Foreign Exchange USD/MXN, Call
Option, Strike Price 19.18, Mar. 2024 Barclays usb (57,695,000) 1,106,734,338 (144,016) 208,501
(28,706) (1,350,517)
(28,706) (1,350,517)
Note 12 - Mortgage dollar rolls
As at December 31, 2023, the Company had entered into the following outstanding mortgage dollar rolls:
Franklin Strategic Income Fund
Market Unrealised
Country Trading value profit/(loss)
Nominal Description code currency uUsbD uUsD
Long position
15,300,000 FNMA 5.5% 01/25/2054 USA usbD 15,366,938 254,003
5,890,000 FNMA 6% 01/25/2054 USA uUsD 5,981,110 72,705
21,348,048 326,708

Note 13 - Securities lending

During the period, the Company participated in securities lending programmes through Goldman Sachs and J.P. Morgan as

lending agents.

As at December 31, 2023, the market value of the securities on loan and the corresponding collateral received were as follows:
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FRANKLIN TEMPLETON INVESTMENT FUNDS
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Note 13 - Securities lending (continued)

Lending

Market value of

Market value of sovereign bonds

securities on
loan in Fund

received as
collateral in

Fund Currency Agent Counterparty currency Fund currency
Franklin Biotechnology Discovery Fund usb Goldman Sachs  Citigroup 617,391 686,700
Franklin Diversified Balanced Fund EUR J.P. Morgan HSBC 350,280 431,805
Franklin Diversified Balanced Fund EUR J.P. Morgan Citigroup 190,706 224,562
Franklin Diversified Balanced Fund EUR J.P. Morgan UBS 70,849 82,400
Franklin Diversified Conservative Fund EUR J.P. Morgan Citigroup 23,832 28,063
Franklin Diversified Conservative Fund EUR J.P. Morgan HSBC 38,920 47,978
Franklin Diversified Conservative Fund EUR J.P. Morgan UBS 8,905 10,357
Franklin Diversified Dynamic Fund EUR J.P. Morgan Citigroup 161,019 189,604
Franklin Diversified Dynamic Fund EUR J.P. Morgan HSBC 405,880 500,346
Franklin Diversified Dynamic Fund EUR J.P. Morgan UBS 82,259 95,669
Franklin Global Real Estate Fund usb J.P. Morgan Citigroup 1,071,055 1,134,977
Franklin Gold and Precious Metals Fund usb J.P. Morgan J.P. Morgan 9,781,385 10,526,995
Franklin Gold and Precious Metals Fund usb J.P. Morgan Scotiabank 3,405,247 3,934,036
Franklin Gold and Precious Metals Fund usb J.P. Morgan Citigroup 192,352 204,715
Franklin Gold and Precious Metals Fund usD J.P. Morgan HSBC 113,934 129,178
Franklin Gold and Precious Metals Fund usD J.P. Morgan Merrill Lynch 538,645 601,487
Franklin Gold and Precious Metals Fund usD J.P. Morgan Morgan Stanley 956,458 1,172,951
Franklin Japan Fund JPY J.P. Morgan Citigroup 174,740,918 1,321,950
Franklin Technology Fund usb Goldman Sachs  Barclays 17,057,658 18,252,151
Franklin Technology Fund usb Goldman Sachs  Merrill Lynch 18,786,250 21,352,804
Franklin U.S. Opportunities Fund USD Goldman Sachs Barclays 7,589,645 8,216,747
Franklin U.S. Opportunities Fund uUsD Goldman Sachs  Goldman Sachs 12,423,510 13,251,001
Franklin U.S. Opportunities Fund uUsD Goldman Sachs  Merrill Lynch 18,786,250 21,352,839
Templeton Asian Smaller Companies Fund usD J.P. Morgan HSBC 329,063 367,073
Templeton Asian Smaller Companies Fund usb J.P. Morgan Merrill Lynch 125,291 135,818
Templeton Asian Smaller Companies Fund usD J.P. Morgan UBS 157,276 165,190
Templeton BRIC Fund usb J.P. Morgan Citigroup 58,677 61,927
Templeton BRIC Fund usb J.P. Morgan J.P. Morgan 774,841 821,630
Templeton China Fund usb J.P. Morgan Citigroup 36,387 38,371
Templeton Eastern Europe Fund EUR J.P. Morgan Morgan Stanley 933,157 1,239,165
Templeton Emerging Markets Dynamic Income Fund usb J.P. Morgan Citigroup 34,195 36,089
Templeton Emerging Markets Fund usb J.P. Morgan Citigroup 118,515 125,079
Templeton Emerging Markets Fund usb J.P. Morgan J.P. Morgan 262,402 278,146
Templeton Emerging Markets Smaller Companies Fund ~ USD J.P. Morgan Merrill Lynch 145,834 158,088
Templeton Emerging Markets Smaller Companies Fund ~ USD J.P. Morgan Morgan Stanley 116,520 141,109
Templeton European Opportunities Fund EUR J.P. Morgan HSBC 611,309 756,281
Templeton European Opportunities Fund EUR J.P. Morgan J.P. Morgan 343,297 400,516
Templeton European Opportunities Fund EUR J.P. Morgan Merrill Lynch 248,042 299,165
Templeton European Opportunities Fund EUR J.P. Morgan Morgan Stanley 1,001,055 1,347,738
Templeton European Opportunities Fund EUR J.P. Morgan UBS 124,414 145,719
Templeton European Small-Mid Cap Fund EUR J.P. Morgan Citigroup 244,068 283,226
Templeton European Small-Mid Cap Fund EUR J.P. Morgan HSBC 458,965 569,096
Templeton European Small-Mid Cap Fund EUR J.P. Morgan J.P. Morgan 426,834 495,080
Templeton European Small-Mid Cap Fund EUR J.P. Morgan Merrill Lynch 401,897 484,731
Templeton European Small-Mid Cap Fund EUR J.P. Morgan Morgan Stanley 356,678 480,201
Templeton European Small-Mid Cap Fund EUR J.P. Morgan UBS 42,922 50,272
Templeton Frontier Markets Fund UsbD J.P. Morgan UBS 181,543 192,384
Templeton Global Fund UsD J.P. Morgan UBS 4,565,568 4,977,765
Templeton Global High Yield Fund usb J.P. Morgan J.P. Morgan 79,681 83,531
Templeton Global Smaller Companies Fund usb J.P. Morgan UBS 1,665,792 1,770,394
During the period, the securities lending programmes generated the following revenues and expenses:

Direct and

indirect

Gross operational
earnings costs and Net earnings
Fund Lending in Fund fees in Fund in Fund
currency Agent currency currency currency
Franklin Biotechnology Discovery Fund USD  Goldman Sachs 27,313 - 27,313
Franklin Diversified Balanced Fund EUR HSBC 4,955 413 4,542
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FRANKLIN TEMPLETON INVESTMENT FUNDS
NOTES TO FINANCIAL STATEMENTS

Direct and

indirect

Gross operational
earnings costs and Net earnings
Fund Lending in Fund fees in Fund in Fund
Fund currency Agent currency currency currency
Franklin Diversified Conservative Fund EUR J.P. Morgan 587 50 537
Franklin Diversified Dynamic Fund EUR J.P. Morgan 5,673 474 5,199
Franklin Global Growth Fund usbD J.P. Morgan 18 1 17
Franklin Global Multi-Asset Income Fund EUR J.P. Morgan 5,812 511 5,301
Franklin Global Real Estate Fund usb J.P. Morgan 4,444 356 4,088
Franklin Gold and Precious Metals Fund usb J.P. Morgan 230,032 18,696 211,336
Franklin Income Fund usb J.P. Morgan 6,582 814 5,768
Franklin Japan Fund JPY J.P. Morgan 182,424 14,582 167,842
Franklin Mutual European Fund EUR J.P. Morgan 11,938 956 10,982
Franklin Mutual Global Discovery Fund usb J.P. Morgan 118 9 109
Franklin Mutual U.S. Value Fund UsbD J.P. Morgan 50,670 7,120 43,550
Franklin Technology Fund USD  Goldman Sachs 92,128 - 92,128
Franklin U.S. Opportunities Fund USD  Goldman Sachs 150,444 - 150,444
Templeton Asian Smaller Companies Fund usD J.P. Morgan 12,419 994 11,425
Templeton BRIC Fund USD J.P. Morgan 15,081 1,207 13,874
Templeton China Fund usD J.P. Morgan 16,397 1,312 15,085
Templeton Eastern Europe Fund EUR J.P. Morgan 176 14 162
Templeton Emerging Markets Dynamic Income Fund uUsD J.P. Morgan 230 18 212
Templeton Emerging Markets Fund usb J.P. Morgan 7,454 596 6,858
Templeton Emerging Markets Smaller Companies Fund usb J.P. Morgan 6,996 560 6,436
Templeton Euroland Fund EUR J.P. Morgan 3,570 286 3,284
Templeton European Dividend Fund EUR J.P. Morgan 1,297 104 1,193
Templeton European Opportunities Fund EUR J.P. Morgan 48,912 3,913 44,999
Templeton European Small-Mid Cap Fund EUR J.P. Morgan 33,622 2,689 30,933
Templeton Frontier Markets Fund uUsbD J.P. Morgan 8,614 936 7,678
Templeton Global Balanced Fund usb J.P. Morgan 1,227 113 1,114
Templeton Global Fund usb J.P. Morgan 1,654 132 1,522
Templeton Global High Yield Fund usD J.P. Morgan 244 19 225
Templeton Global Smaller Companies Fund usb J.P. Morgan 709 59 650
Templeton Growth (Euro) Fund EUR J.P. Morgan 111,725 12,649 99,076

Note 14 - Investment management fees

The Management Company receives from the Company a monthly investment management fee equivalent to a certain

percentage per annum (as detailed below) of each Fund’s average daily net assets during the accounting period. When Funds
invest in other Franklin Templeton funds, a management fee is not applied to the amounts invested. The following percentages
apply in respect of the different Funds as at December 31, 2023.

The Investment Managers will be remunerated by the Management Company out of the investment management fee received

from the Company.

No management fee is payable by an investor on the acquisition of Class X and Class Y shares, instead a fee is paid to the
Investment Manager or affiliates under a separate agreement.

Other Classes
except Class X

Class A PF Class| Class | PF Class J Class S Class S PF Class W Class EB and Class Y
Franklin Biotechnology
Discovery Fund 0.70% 0.70% 1.00%
Franklin Disruptive Commerce
Fund 0.70% 0.70% 1.00%
Franklin Diversified Balanced
Fund 0.55% 0.55% 0.85%
Franklin Diversified Conservative
Fund 0.50% 0.50% 0.80%
Franklin Diversified Dynamic
Fund 0.60% 0.60% 0.90%
Franklin Emerging Market
Corporate Debt Fund 0.60% 0.60% 0.90%
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Note 14 - Investment management fees (continued)

Other Classes
except Class X
Class A PF Class| Class|PF Class J Class S Class S PF Class W Class EB and Class Y

Franklin Emerging Market

Sovereign Debt Hard Currency

Fund 0.40% up to 0.40%
Franklin Emerging Markets Debt

Opportunities Hard Currency

Fund 0.60% 0.60%

Franklin Euro Government Bond

Fund 0.30% 0.35%
Franklin Euro High Yield Fund 0.60% 0.60% 0.80%
Franklin Euro Short Duration

Bond Fund 0.25% up to 0.25% 0.25% up to 0.25% 0.30%
Franklin European Corporate

Bond Fund 0.40% 0.40% 0.45%
Franklin European Social

Leaders Bond Fund 0.30% 0.30% 0.35%
Franklin European Total Return

Fund 0.35% up to 0.35% 0.35% 0.40%
Franklin Flexible Alpha Bond

Fund 0.35% 0.35% 0.75%
Franklin Genomic

Advancements Fund 0.70% 0.70% 1.00%
Franklin Global Aggregate Bond

Fund 0.40% 0.40% up to 0.40% 0.65%
Franklin Global Convertible

Securities Fund 0.60% 0.60% 0.75%
Franklin Global Corporate

Investment Grade Bond Fund up to 0.40%

Franklin Global Fundamental

Strategies Fund 0.70% 0.70% 1.00%
Franklin Global Green Bond

Fund up to 0.35%

Franklin Global Growth Fund 0.70% 0.70% 1.00%
Franklin Global Income Fund 0.60% 0.60% 0.85%
Franklin Global Multi-Asset

Income Fund 0.60% 0.60% 0.85%
Franklin Global Real Estate

Fund 0.70% 0.70% 1.00%
Franklin Gold and Precious

Metals Fund 0.70% 0.70% 1.00%
Franklin Gulf Wealth Bond Fund 0.55% 0.55% 0.75%
Franklin High Yield Fund 0.60% 0.60% 0.80%
Franklin Income Fund 0.60% 0.60% 0.85%
Franklin India Fund 0.70% up to 0.70% 0.70% 1.00%
Franklin Innovation Fund 0.70% 0.70% 1.00%
Franklin Intelligent Machines

Fund 0.70% 0.70% 1.00%
Franklin Japan Fund 0.70% 0.70% 1.00%
Franklin K2 Alternative

Strategies Fund 1.30% 1.75% 1.20% up to 1.70% up to 1.20% 1.75% 2.05%
Franklin MENA Fund 1.05% 1.05% 1.50%
Franklin Mutual European Fund 0.70% 0.70% 1.00%
Franklin Mutual Global

Discovery Fund 0.70% 0.70% 1.00%
Franklin Mutual U.S. Value Fund 0.70% 0.70% 1.00%
Franklin Natural Resources

Fund 0.70% 0.70% 1.00%
Franklin NextStep Balanced

Growth Fund 0.85%
Franklin NextStep Conservative

Fund 0.60% 0.80%
Franklin NextStep Dynamic

Growth Fund* 0.85%
Franklin NextStep Growth Fund 0.70% 1.00%
Franklin NextStep Moderate

Fund 0.65% 0.95%
Franklin NextStep Stable Growth

Fund*® 0.80%
Franklin Sealand China

A-Shares Fund 1.00% up to 1.00% 1.00% up to 1.00% 1.15%
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Other Classes
except Class X

Class | Class | PF Class J Class S Class S PF Class W Class EB and Class Y
Franklin Strategic Income Fund 0.55% 0.55% 0.75%
Franklin Technology Fund 0.70% 0.70% 1.00%
Franklin U.S. Dollar Short-Term
Money Market Fund 0.20% 0.30%
Franklin U.S. Government Fund 0.40% up to 0.40% 0.40% 0.65%
Franklin U.S. Low Duration Fund 0.40% 0.40% 0.65%
Franklin U.S. Opportunities Fund 0.70% up to 0.60% 0.70% 1.00%
Martin Currie UK Equity Income
Fund* 0.45% 0.45% up to 0.45% 1.00%
Templeton All China Equity Fund up to 1.00%
Templeton Asia Equity Total
Return Fund up to 0.80%
Templeton Asian Bond Fund 0.55% 0.55% 0.75%
Templeton Asian Growth Fund 0.90% 0.90% 1.35%
Templeton Asian Smaller
Companies Fund 0.90% up to 0.90% 0.90% 1.35%
Templeton BRIC Fund 1.10% 1.60%
Templeton China A-Shares Fund 1.00% 1.00% 1.15%
Templeton China Fund 1.10% 1.10% 1.60%
Templeton Eastern Europe Fund 1.10% 1.10% 1.60%
Templeton Emerging Markets
Bond Fund 0.70% up to 0.70% 0.70% 1.00%
Templeton Emerging Markets
Dynamic Income Fund 0.75% 1.00%
Templeton Emerging Markets
Fund 1.00% up to 1.00% 1.00% 1.15%
Templeton Emerging Markets
Local Currency Bond Fund 0.70% 0.70% 1.00%
Templeton Emerging Markets
Smaller Companies Fund 1.10% 1.10% 1.60%
Templeton Emerging Markets
Sustainability Fund 0.85% 0.85% up to 0.85% 1.05%
Templeton Euroland Fund 0.70% up to 0.70% 0.70% 1.00%
Templeton European Dividend
Fund 0.70% 0.70% 1.00%
Templeton European
Opportunities Fund 0.70% 0.70% 1.00%
Templeton European Small-Mid
Cap Fund 0.70% 0.70% 1.00%
Templeton Frontier Markets
Fund 1.10% 1.10% 1.60%
Templeton Global Balanced
Fund 0.60% 0.60% 0.80%
Templeton Global Bond (Euro)
Fund 0.55% 0.55% 0.75%
Templeton Global Bond Fund 0.55% up to 0.55% 0.55% 0.75%
Templeton Global Climate
Change Fund 0.70% up to 0.70% 0.70% 1.00%
Templeton Global Equity Income
Fund 1.00%
Templeton Global Fund 0.70% 0.70% 1.00%
Templeton Global High Yield
Fund 0.60% 0.85%
Templeton Global Income Fund 0.60% up to 0.60% 0.60% 0.85%
Templeton Global Smaller
Companies Fund 0.70% 1.00%
Templeton Global Total Return
Fund 0.55% up to 0.55% 0.55% 0.75%
Templeton Global Total Return
Il Fund* 0.75%
Templeton Growth (Euro) Fund 0.70% 0.70% 1.00%
Templeton Latin America Fund 1.00% 1.00% 1.40%

“Please refer Note 1 for fund events.

Note 15 - Performance fees

The Management Company may be entitled to receive from the net assets attributable to a share class an annual
performance-based incentive fee (the "performance fee") which, if applicable, will be calculated and accrued daily and payable

as of the end of each fiscal year.
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Note 15 - Performance fees (continued)

The performance fee becomes due in the event of outperformance, that is, if the increase in the NAV during the relevant
performance period (after deduction of any subscription and/or redemption fees levied) exceeds (i) the increase in the target
benchmark over the same period and (ii) the applicable high water mark point as defined in the prospectus.

If shareholders redeem all or part of their shares before the end of a performance period, any accrued performance fee with
respect to such shares will crystallise on that dealing day and will then become payable.

For the purpose of the Performance Fee calculation:

High Water Mark is calculated by reference to (i) the initial launch price or (ii) the NAV as of the last valuation day which formed
the basis of an accrual within the relevant performance period, for which a performance fee was paid, whichever is the higher.
The high-water mark is the highest peak in value that an investment fund has reached. The high-water mark ensures the fund
does not pay for recovery of past performance.

Target NAV is the High Water Mark adjusted by the daily target benchmark return, where the target benchmark is the
applicable benchmark as indicated above and is expressed in the currency in which the relevant share class is denominated or
hedged into.

Performance period refers to each fiscal year, except where a share class with a performance fee is launched during the fiscal
year, in which case its first performance period will commence on the launch date. Please refer to the prospectus for more
details.

The following performance fees applicable in respect of the PF shares as at December 31, 2023. However, no charges levied
during the period.

Percentage

Sub-fund Performance Performance of average
Sub-fund and Share Classes currency fees fees (amount) net assets Target benchmark
Franklin K2 Alternative Strategies Fund
A PF (acc) EUR-H1 (hedged) uUsD 15% - - Euro Short-Term Rate
A PF (Ydis) EUR-H1 (hedged) uUsD 15% - - Euro Short-Term Rate
| PF (acc) EUR-H1 (hedged) uUsD 15% - - Euro Short-Term Rate
| PF (Ydis) EUR-H1 (hedged) uUsD 15% - - Euro Short-Term Rate
S PF (acc) EUR uUsD 15% - - Euro Short-Term Rate
S PF (acc) EUR-H1 (hedged) usD 15% - - Euro Short-Term Rate

Note 16 - Soft commission

Consistent with obtaining best execution, brokerage commissions on portfolio transactions for the Company may be directed
by the Investment Managers to broker-dealers in recognition of research services furnished by them as well as for services
rendered in the execution of orders by such broker-dealers.

The receipt of investment research and information and related services permits the Investment Managers to supplement their
own research and analysis and makes available to them the views and information of individuals and research staffs of other
firms.

Such services do not include travel, accommodation, entertainment, general administrative goods or services, general office
equipment or premises, membership fees, employee salaries or direct money payment, which are paid for directly by the
Investment Managers.

Note 17 - Connected party transactions

Certain Directors of the Company are or may also be Officers and/or Directors of one or more of the various Investment
Managers of the Funds, among others, Franklin Templeton Investments (Brasil) Ltd., Franklin Templeton Investments (Asia)
Limited, Templeton Investment Counsel, LLC and Franklin Templeton Institutional, LLC. All transactions with connected parties
were entered into in the ordinary course of business and under normal commercial terms. The investment management fees
that are accrued by the Company in respect of the Management Company are detailed in note 14 to the financial statements.
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Note 17 - Connected party transactions (continued)

There are no connected brokers in Franklin Templeton, and no transactions were entered into with connected brokers during
the period ended December 31, 2023.

During the period ended December 31, 2023, the Company accrued administration and transfer agency fees and shares’
maintenance and service charges in respect of Franklin Templeton International Services S.a r.l. as Management Company
and Principal Distributor of the Funds.

Any investment in Cross Funds as defined in Note 3 or products issued by Franklin Templeton are made at normal market
condition.

Note 18 - Taxation

Under current tax laws and practice, the Company is not liable in the Grand Duchy of Luxembourg to any taxes on income or
on realised or unrealised capital gains.

The Company is liable in the Grand Duchy of Luxembourg to a tax of 0.05% per annum, such tax being paid quarterly, and
calculated on the net asset value of each Fund at the end of each relevant quarter (except the Franklin U.S. Dollar Short-Term
Money Market Fund for which the rate is 0.01%). This tax is not applicable for the portion of the assets of a Fund invested in
other undertakings for collective investment that have already been subject to such tax. Class | shares, Class J shares, Class
X shares and Class Y shares may benefit from a reduced rate of 0.01% per annum if all shareholders of these share classes
are institutional investors.

Investment income received or capital gains realised by the Company may be subject to tax in the countries of origin. All
liabilities in respect of taxes payable on unrealised capital gains on investments are provided for as soon as there is a
reasonable certainty that a liability will crystallise.

No stamp duty or other tax is payable in the Grand Duchy of Luxembourg on the issue of shares in the Company.

The Company is registered for Value Added Tax in the Grand Duchy of Luxembourg and subject to account for Value Added
Tax in accordance with current laws.

Note 19 - Share classes

Class A shares: are offered at the applicable net asset value, plus an entry charge of up to 5.75% of the total amount invested
varying per asset class. In addition, a maintenance charge of up to 0.50% per annum of the applicable average net asset
value is deducted and paid to the Principal Distributor. This charge is accrued daily and is deducted and paid monthly to the
Principal Distributor. A contingent deferred sales charge of up to 1.00%, retained by the Principal Distributor, applies to certain
redemptions on qualified investments of USD 1 million or more within 18 months after repurchase.

Class AS shares: are offered in Singapore to CPF Investors as more fully described in the current prospectus of the
Company. Class AS shares are offered at the applicable net asset value and are not subject to an entry charge. In addition, a
maintenance charge of up to 0.40% per annum of the applicable average net asset value is deducted and paid to the Principal
Distributor. This charge is accrued daily and is deducted and paid monthly to the Principal Distributor.

Class AX shares: are offered at the applicable net asset value, plus an entry charge of up to 5.75% (except for the Franklin
Diversified Conservative Fund which has an entry charge of up to 5.00%) of the total amount invested varying per asset class.
In addition, a maintenance charge of up to 0.50% per annum of the applicable average net asset value is deducted and paid to
the Principal Distributor. This charge is accrued daily and is deducted and paid monthly to the Principal Distributor. A contingent
deferred sales charge of up to 1.00% applies to certain redemptions on qualified investments of USD 1 million or more within
18 months after repurchase.

Class B shares: As from April 1, 2016, no additional Class B Shares are issued. Class B Shares purchased by an Investor
prior to April 1, 2016 are subject to a contingent deferred sales charge up to 4.00% if such investor sells shares within 4 years
of purchase. In addition, a maintenance charge of up to 0.75% per annum of the applicable average net asset value and

a servicing charge of 1.06% per annum of the applicable average net asset value are applied. These charges are accrued
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Note 19 - Share classes (continued)

daily and are deducted and paid monthly to the Principal Distributor and/or other parties. Starting from 2011, shares will be
automatically converted into Class A shares of the same Fund 7 years after their purchase as more fully disclosed in the
prospectus.

Class C shares: are not subject to an entry charge but are subject to a contingent deferred sales charge of 1.00% if an investor
redeems shares within one year of purchase. In addition, a maintenance charge of 1.08% per annum of the applicable average
net asset value is deducted. These charges are accrued daily and are deducted and paid monthly to the Principal Distributor
and/or other party.

Class EB shares: are not subject to an entry charge, contingent deferred sales charge nor any maintenance or servicing
charge. Class EB shares may be offered in certain limited circumstances as more fully described in the current prospectus of
the Company.

Class F shares: are not subject to an entry charge but are subject to a contingent deferred sales charge of up to 3.00% if an
investor redeems shares within three years of purchase. In addition, a maintenance charge of up to 0.50% per annum of the
applicable average net asset value and a servicing charge of 1.00% per annum of the applicable average net asset value are
applied. These charges are accrued daily and are deducted and paid monthly to the Principal Distributor and/or other parties.
Class F shares will be automatically converted into Class A shares of the same Fund free of charge on the monthly scheduled
conversion date fixed by the Management Company upon or following the expiry of 36 months after the date of their purchase.

Class G shares: are not subject to an entry charge but are subject to a contingent deferred sales charge of up to 3.00% if

an investor redeems shares within three years of purchase. In addition, a maintenance charge of 0.10% per annum of the
applicable average net asset value and a servicing charge of 1.00% per annum of the applicable average net asset value are
applied. These charges are accrued daily and are deducted and paid monthly to the Principal Distributor and/or other parties.
Class G shares will be automatically converted into Class A shares of the same Fund free of charge on the monthly scheduled
conversion date fixed by the Management Company upon or following the expiry of 36 months after the date of their purchase.

Class | shares: are offered to institutional investors as more fully described in the current prospectus of the Company.
Purchases of Class | shares are not subject to an entry sales charge, nor a contingent deferred sales charge or any
maintenance or servicing charges.

Class J shares: are offered to institutional investors in certain limited circumstances as more fully described in the current
prospectus of the Company. Purchases of Class J shares are not subject to an entry sales charge, nor a contingent deferred
sales charge or any maintenance or servicing charges.

Class N shares: are subject to an entry charge of up to 3.00% of the total amount invested. In addition, a maintenance charge
of up to 1.25% per annum of the applicable average net asset value is accrued daily and is deducted and paid monthly to the
Principal Distributor. Class N shares may be offered in certain limited circumstances as more fully described in the current
prospectus of the Company.

Class S shares: are not subject to an entry charge, contingent deferred sales charge nor any maintenance or servicing charge.
Class S shares may be offered in certain limited circumstances as more fully described in the current prospectus of the
Company.

Class W shares: are not subject to an entry charge, contingent deferred sales charge nor any maintenance or servicing
charge. Class W shares may be offered in certain limited circumstances as more fully described in the current prospectus of
the Company.

Class X shares: are not subject to an entry charge and no management fees will be payable by an investor on the acquisition
of Class X shares (instead a fee is paid to the Investment Manager or affiliates under an agreement between the Investment
Manager and the investor). Class X shares are offered to institutional investors in certain limited circumstances as more fully
described in the current prospectus of the Company.

Class Y shares: are not subject to an entry charge and no management, registrar, transfer, corporate, domiciliary or
administration fees will be payable by an investor on the acquisition of Class Y shares (instead a fee is paid to the Investment
Manager or affiliates under an agreement between the Investment Manager and the investor). Class Y shares are offered to
institutional investors in certain limited circumstances as more fully described in the current prospectus of the Company.
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Class Z shares: are not subject to an entry charge, contingent deferred sales charge nor any maintenance or servicing charge.
Class Z shares may be offered in certain limited circumstances as more fully described in the current prospectus of the
Company.

Accumulating shares (acc): do not distribute any dividends but the income attributable is reflected in the increased value of the
shares. All other terms and conditions are the same as those which apply to distributing share classes.

Distributing shares: may have different frequencies. (Mdirc) & (Mdis) share classes distribute monthly, (Qdis) share classes
distribute quarterly, (Bdis) share classes distribute bi-annually and (Ydis) share classes distribute annually.

Class dirc shares: are distributing share classes with the suffix "dirc" are offered as part of a currency hedged share class.

Class pc shares: are distribution share classes designed to offer, under normal market conditions, dividend distribution at a
fixed percentage of the Net Asset Value per Share or a fixed amount respectively.

Performance fee classes: are classes that are subject to performance fees and are denoted by the inclusion of "PF" in their
names.

Hedged share classes: In respect of hedged share classes, the Company offers the following alternatives:

- H1: in order to reduce exchange rate fluctuations and return fluctuations, the base currency exposure of the Fund is hedged
into the hedged share class alternative currency.

- H2: a hedging strategy is applied in order to reduce the risk of currency movements between the currency of the hedged
share class and other material currencies of the securities and cash held by the Fund.

- H4: where currency controls imposed by a country’s monetary authority prevent free movement of currency (“Restricted
Currency”), another hedging methodology is used. The share class is denominated in the base currency of the Fund but
hedges the Fund’s base currency into a specified Restricted Currency for investors in that Restricted Currency.

Note 20 - Expenses reimbursement

On a daily basis, for share classes where the expenses are capped, the level of expenses is calculated and compared to the
cap and where the level of expenses is higher than the cap, this difference is booked as a decrease of expense (the “waiver
fees”). The performance fees do not form part of the capped expenses. On a monthly basis the waiver fees are deducted from
the fees received by Franklin Templeton International Services S.ar.l.

The amount of waiver fees is disclosed as “Expenses reimbursement” in the “Statement of Operations and Changes in Net
Assets”.

Note 21 - Other Charges

Other expenses mainly consist of conducting officers fees, Shareholders reporting fee, legal fees, registration & filing fees,
depository charges, paying agent fees and tax fees.

Note 22 - Statement of changes in the investment portfolio

A list, specifying for each Fund total purchases and sales transacted during the period under review, may be obtained, upon
request, at the registered office of the Company.

Note 23 - Transaction costs

Transaction costs are costs incurred to acquire and dispose of financial assets or liabilities. They include fees and
commissions paid to agents, brokers and dealers. During the period ended December 31, 2023, the Company incurred the
following transaction costs:
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Fund Name Currency Amount’
Franklin Biotechnology Discovery Fund usb 751,296
Franklin Disruptive Commerce Fund usb 540
Franklin Diversified Balanced Fund EUR 33,985
Franklin Diversified Conservative Fund EUR 15,489
Franklin Diversified Dynamic Fund EUR 30,757
Franklin Emerging Market Corporate Debt Fund uUsD -
Franklin Emerging Market Sovereign Debt Hard Currency Fund uUsD -
Franklin Emerging Markets Debt Opportunities Hard Currency Fund uUSsD -
Franklin Euro Government Bond Fund EUR 348
Franklin Euro High Yield Fund EUR -
Franklin Euro Short Duration Bond Fund EUR 1,268
Franklin European Corporate Bond Fund EUR 41
Franklin European Social Leaders Bond Fund EUR 4
Franklin European Total Return Fund EUR 4,508
Franklin Flexible Alpha Bond Fund usb 730
Franklin Genomic Advancements Fund usD 195
Franklin Global Aggregate Bond Fund usb 35
Franklin Global Convertible Securities Fund usb 49,379
Franklin Global Corporate Investment Grade Bond Fund usb -
Franklin Global Fundamental Strategies Fund usb 113,978
Franklin Global Green Bond Fund EUR 7
Franklin Global Growth Fund uUsD 19,100
Franklin Global Income Fund uUsD 40,345
Franklin Global Multi-Asset Income Fund EUR 19,506
Franklin Global Real Estate Fund usb 43,680
Franklin Gold and Precious Metals Fund usb 79,314
Franklin Gulf Wealth Bond Fund usb -
Franklin High Yield Fund usb 8
Franklin Income Fund usb 434,989
Franklin India Fund usb 2,305,832
Franklin Innovation Fund usbD 20,803
Franklin Intelligent Machines Fund usb 943
Franklin Japan Fund JPY 2,187,858
Franklin K2 Alternative Strategies Fund usb 580,199
Franklin MENA Fund usb 62,016
Franklin Mutual European Fund EUR 271,137
Franklin Mutual Global Discovery Fund uUsD 308,214
Franklin Mutual U.S. Value Fund uUsD 23,429
Franklin Natural Resources Fund uUSsD 63,019
Franklin NextStep Balanced Growth Fund usD 2,821
Franklin NextStep Conservative Fund usD 4,954
Franklin NextStep Dynamic Growth Fund’ usbD 587
Franklin NextStep Growth Fund usD 2,209
Franklin NextStep Moderate Fund usD 9,167
Franklin NextStep Stable Growth Fund’ usb 938
Franklin Sealand China A-Shares Fund uUsb 31,897
Franklin Strategic Income Fund uUsbD 2,181
Franklin Technology Fund usb 897,591
Franklin U.S. Dollar Short-Term Money Market Fund usb -
Franklin U.S. Government Fund usD 1,541
Franklin U.S. Low Duration Fund USD 3,589
Franklin U.S. Opportunities Fund uUsD 500,287
Martin Currie UK Equity Income Fund’ GBP 7,140
Templeton All China Equity Fund uUsD 679
Templeton Asia Equity Total Return Fund usD 8,446
Templeton Asian Bond Fund usD -
Templeton Asian Growth Fund usD 3,473,082
Templeton Asian Smaller Companies Fund usD 522,958
Templeton BRIC Fund usD 175,641
Templeton China A-Shares Fund usD 3,901
Templeton China Fund usD 193,342
Templeton Eastern Europe Fund EUR 75,501
Templeton Emerging Markets Bond Fund uUsD -
Templeton Emerging Markets Dynamic Income Fund usb 26,062
Templeton Emerging Markets Fund usb 308,598
Templeton Emerging Markets Local Currency Bond Fund usb 3
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Fund Name Currency Amount’
Templeton Emerging Markets Smaller Companies Fund uUsD 263,554
Templeton Emerging Markets Sustainability Fund uUsD 24,880
Templeton Euroland Fund EUR 57,862
Templeton European Dividend Fund EUR 14,695
Templeton European Opportunities Fund EUR 84,404
Templeton European Small-Mid Cap Fund EUR 37,509
Templeton Frontier Markets Fund uUsb 101,050
Templeton Global Balanced Fund uUsb 150,042
Templeton Global Bond (Euro) Fund EUR -
Templeton Global Bond Fund uUsb 211
Templeton Global Climate Change Fund EUR 257,963
Templeton Global Equity Income Fund usb 11,936
Templeton Global Fund uUsb 208,847
Templeton Global High Yield Fund uUsD 162
Templeton Global Income Fund uUsD 16,848
Templeton Global Smaller Companies Fund uUsD 26,754
Templeton Global Total Return Fund uUsb 189
Templeton Global Total Return Il Fund” uUsD 198
Templeton Growth (Euro) Fund EUR 2,089,930
Templeton Latin America Fund uUsb 85,707

*Please refer Note 1 for fund events.

*For debt securities and derivatives, transaction costs are not separately identifiable from the purchase price of the security

and therefore cannot be disclosed separately.

Note 24 - Equalisation

The Funds use an accounting practice known as equalisation, by which a portion of the proceeds from issues and the costs
of sale of shares, equivalent on a per share basis to the amount of undistributed net investment income on the date of the
transaction, is credited or charged to undistributed income. As a result, undistributed net investment income per share is
unaffected by issues or redemptions of shares. However, in respect of any Fund offering only accumulation shares, the Board
of Directors and/or Management Company reserves the right not to apply equalisation.

Note 25 - Total Expense Ratio

The Total Expense Ratio (“TER”), expressed as a percentage, represents how the total annualised expenses of each share
class relate to the average net assets of each share class for the period ended December 31, 2023. The total expenses
comprise the investment management fees, the administration and transfer agency fees, the custodian fees and other
expenses as summarised in the “Statement of Operations and Changes in Net Assets”.

For share classes launched during the period, the TER is annualised.

Note 26 - Global Credit facility

The Company together with other European and U.S. registered investment funds managed by Franklin Templeton
(individually, “Borrower”; collectively, “Borrowers”), entered into a joint syndicated senior unsecured credit facility totalling USD
2,675 million (Global Credit Facility) to provide a source of funds to the Borrowers for temporary and emergency purposes,
including the ability, to meet future unanticipated or unusually large redemption requests.

Under the terms of the Global Credit Facility, the Company will, in addition to interest charged on any borrowings made by
the company and other costs incurred by the Company, pay its share of fees and expenses incurred in connection with the
implementation and maintenance of the Global Credit Facility, based upon its relative share of the aggregate net assets of all
of the Borrowers, including an annual commitment fee based upon the unused portion of the Global Credit Facility.

During the financial period ended December 31, 2023, the Company did not use the Global Credit Facility.
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Note 27 - Abbreviations

Countries
AGO Angola ECU Ecuador JPN Japan QAT Qatar
ARE United Arab Emirates EGY Egypt KAZ Kazakhstan ROU Romania
ARG Argentina ESP Spain KEN Kenya RUS Russia
ARM Armenia EST Estonia KHM Cambodia SAU Saudi Arabia
AUS Australia ETH Ethiopia KOR South Korea SGP Singapore
AUT Austria FIN Finland KWT Kuwait SLV El Salvador
AZE Azerbaijan FRA France LKA Sri Lanka SP Supranational
BEL Belgium GAB Gabon LTU Lithuania SRB Serbia
BEN Benin GBR United Kingdom LUX Luxembourg SVK Slovakia
BFA Burkina Faso GEO Georgia LVA Latvia SVN Slovenia
BHR Bahrain GGY Guernsey MAC Macau SWE Sweden
BHS Bahamas GHA Ghana MAR Morocco SYC Seychelles
BLR Belarus GRC Greece MEX Mexico THA Thailand
BMU Bermuda GRD Grenada MKD Macedonia TTO Trinidad And Tobago
BRA Brazil GTM Guatemala MNG Mongolia TUN Tunisia
CAN Canada HKG Hong Kong MOz Mozambique TUR Turkey
CHE Switzerland HND Honduras MYS Malaysia TWN Taiwan
CHL Chile HRV Croatia NGA Nigeria UKR Ukraine
CHN China HUN Hungary NLD Netherlands URY Uruguay
United States of
Clv Ivory Coast IDN Indonesia NOR Norway USA America
CMR Cameroon IND India NZL New Zealand uzB Uzbekistan
COL Colombia IRL Ireland OMN Oman VEN Venezuela
CRI Costa Rica IRQ Iraq PAK Pakistan VGB Virgin Islands (British)
CYM Cayman Islands ISL Iceland PAN Panama VNM Vietnam
CYP Cyprus ISR Israel PER Peru ZAF South Africa
CZE Czech Republic ITA Italy PHL Philippines ZMB Zambia
DEU Germany JAM Jamaica POL Poland
DNK Denmark JEY Jersey PRT Portugal
DOM Dominican Republic ~ JOR Jordan PRY Paraguay
Currencies
AED United Arab Emirates GBP British Pound Sterling MXN Mexican Peso SEK Swedish Krona
Dirham
AUD Australian Dollar GHS Ghanaian Cedi MYR Malaysian Ringgit ~ SGD Singapore Dollar
BRL Brazilian Real HKD Hong Kong Dollar NOK Norwegian Krone THB Thai Baht
CAD Canadian Dollar HUF Hungarian Forint NZD New Zealand Dollar TRY Turkish Lira
CHF Swiss Franc IDR Indonesian Rupiah OMR Oman Rial TWD New Taiwan Dollar
CLP Chilean Peso INR Indian Rupee PEN Peruvian Nuevo Sol USD US Dollar
CNH/CNY Chinese Yuan ISK Icelandic Krona PHP Philippine Peso uyu Uruguayan Peso
Renminbi
COP Colombian Peso JPY Japanese Yen PLN Polish Zloty uzs Uzbekistani Som
CzZK Czech Koruna KES Kenyan Shilling QAR Qatari Rial VND Vietnamese Dong
DKK Danish Krone KRW South Korean Won RON New Romanian Leu ZAR South African Rand
DOP Dominican Peso KWD Kuwaiti Dinar RSD Serbian Dinar
EGP Egyptian Pound KZT Tenge RUB Russian Ruble
EUR Euro MAD Moroccan Dirham SAR Saudi Arabian Riyal

Note 28 - Additional Information

Following the invasion of Ukraine by Russia and sanctions that followed, the Russian assets held by the Fund as of February
25, 2022 were segregated from the liquid assets of the Templeton Eastern Europe Fund and allocated to seven share classes
newly created on November 11, 2022 (the “Restricted Share Classes”). Shares in such new classes listed below were
allocated to shareholders on November 11, 2022 in a manner to reflect their respective percentage holdings in the Fund’s total
NAV as of February 25, 2022. The Restricted Share Classes are closed to all subscriptions, redemptions, and switches.

Restricted Share Classes - A (acc) EUR RC, A (acc) USD RC, A (Ydis) EUR RC, | (acc) EUR RC, N (acc) EUR RC, W (acc),
EUR RC, X (acc) EUR RC.

Note 29 - Subsequent events

Franklin Global Aggregate Bond Fund has been put into liquidation effective January 15, 2024 and will be closed with a final
NAV on January 25, 2024.
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Investment Managers

FRANKLIN ADVISERS, INC.
One Franklin Parkway
San Mateo, CA 94403-1906, U.S.A.

FRANKLIN MUTUAL ADVISERS, LLC
101 John F. Kennedy Parkway
Short Hills, NJ 07078-2789, U.S.A.

FRANKLIN TEMPLETON INSTITUTIONAL LLC
280 Park Avenue,
New York, NY 10017, U.S.A.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.
8A, rue Albert Borschette, L-1246 Luxembourg

Grand Duchy of Luxembourg

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
Cannon Place, 78 Cannon Street
London EC4N 6HL, United Kingdom

FRANKLIN TEMPLETON INVESTIMENTOS (Brasil) Ltda.
Avenue Brigadeiro Faria Lima 3311, 50 andar,
Sé&o Paulo 04538-133, Brazil

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED
17/F, Chater House

8 Connaught Road Central

Hong Kong

FRANKLIN TEMPLETON INVESTMENTS CORP.
200 King Street West, Suite 1500,
Toronto, Ontario M5H 3T4, Canada

K2/D&S MANAGEMENT CO., LLC
300 Atlantic Street, 12th Floor
Stamford, CT 06901, U.S.A.

CHILTON INVESTMENT COMPANY, INC
1290 East Main Street
Stamford, CT 06902, U.S.A.

JENNISON ASSOCIATES LLC
466 Lexington Avenue
New York, NY 10017, U.S.A.

P. SCHOENFELD ASSET MANAGEMENT L.P.
1350 Avenue of the Americas, 21st Floor
New York, NY 10019, U.S.A.

LAZARD ASSET MANAGEMENT LLC
30 Rockfeller Plaza
New York, NY 10112, U.S.A.
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LOOMIS SAYLES & COMPANY, L.P.
One Financial Center, 27th Floor
Boston, MA 02111, U.S.A.

GRAHAM CAPITAL MANAGEMENT L.P.
40 Highland Avenue
Rowayton, CT 06853, U.S.A.

APOLLO SA MANAGEMENT, LLC
9 West 57th Street, Suite 4800
New York, NY 10019, U.S.A.

BARDIN HILL ARBITRAGE UCITS MANAGEMENT LP
477 Madison Avenue, 8th Floor
New York, NY 10022, U.S.A.

RV CAPITAL MANAGEMENT PRIVATE, LTD
3 Phillip Street, #10-04 Royal Group Building
Singapore 228577

RBC GLOBAL ASSET MANAGEMENT (UK) LIMITED
77 Grosvenor Street, London, W1K 3JR
United Kingdom

ELECTRON CAPITAL PARTNERS, LLC
10 East 53rd Street, 19th Floor, New York,
NY 10022, U.S.A.

ONE RIVER ASSET MANAGEMENT, L.L.C.
3 River Road, 2nd Floor, Cos Cob,
CT 06807, U.S.A.

FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED
The Gate, East Wing, Level 2,

Dubai International Financial Centre,

P.O. Box 506613, Dubai, United Arab Emirates

TEMPLETON ASSET MANAGEMENT LTD.
7 Temasek Boulevard

# 38-03 Suntec Tower One

Singapore 038987

TEMPLETON GLOBAL ADVISORS LIMITED
P.O. Box N-7759

Lyford Cay, Nassau, Bahamas

TEMPLETON INVESTMENT COUNSEL, LLC
300 S.E. 2nd Street
Fort Lauderdale, FL 33301, U.S.A.

BRANDYWINE GLOBAL INVESTMENT MANAGEMENT, LLC
1735 Market Street, Suite 1800

Philadelphia, PA 19103

USA
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MARTIN CURRIE INVESTMENT MANAGEMENT LTD
20 Castle Terrace, Edinburgh EH1 2ES, Midlothian
United Kingdom

DLD ASSET MANAGEMENT, LP
152 East 52nd Street, 27th Floor,
New York, NY 10022,

USA

CAPITAL FUND MANAGEMENT S.A.
23, rue de I'Université,
75007 Paris, France

FRANKLIN TEMPLETON SEALAND FUND MANAGEMENT CO., LTD.
9F, Block B, IFC Shanghai, No.8 Century Avenue,

Shanghai Pudong New District,

Republic of China
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Changes to the Investment Manager’s structure of the Company during the period under review

With effect February 1, 2023

Appointment of Templeton Asset Management Limited as additional investment manager of Franklin Templeton Eastern
Europe Fund.

With effect February 10, 2023

RBC Global Asset Management (UK) Limited (“RBC”) has been appointed as a new sub-investment manager of Franklin K2
Alternative Strategies Fund, in replacement of BlueBay Asset Management LLP which has been absorbed by RBC.

With effect February 28, 2023

Franklin Templeton Investment Management Limited has been removed from the management structure of Franklin Diversified
Balanced Fund, Franklin Diversified Conservative Fund and Franklin Diversified Dynamic Fund.

With effect March 9, 2023

Franklin Templeton Investment Management Limited has been removed from the management structure of Franklin Global
Multi-Asset Income Fund.

With effect April 13, 2023

Franklin Templeton Sealand Fund Management Co., Ltd. has been appointed as an investment manager of Franklin Sealand
China A-Shares Fund.

With effect July 1, 2023

Portland Hill Asset Management Limited has been removed from the management structure of Franklin K2 Alternative
Strategies Fund.

With effect October 10, 2023

Franklin NextStep Balanced Growth Fund previously managed by Franklin Templeton Investments (Asia) Limited as lead
investment manager and Franklin Advisers, Inc. as sub-investment manager has changed its management structure by
removing FTIAL and appointing Franklin Advisers, Inc. as a sole investment manager.

Franklin NextStep Dynamic Growth Fund previously managed by Franklin Templeton Investments (Asia) Limited as lead
investment manager and Franklin Advisers, Inc. as sub-investment manager has changed its management structure by
removing FTIAL and appointing Franklin Advisers, Inc. as a sole investment manager.

Franklin NextStep Stable Growth Fund previously managed by Franklin Templeton Investments (Asia) Limited as lead
investment manager and Franklin Advisers, Inc. as sub-investment manager has changed its management structure by
removing FTIAL and appointing Franklin Advisers, Inc. as a sole investment manager.

With effect December 31, 2023

Templeton Global Advisors Limited has been removed from the management structure of Templeton Global Climate Change
Fund.
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Investment Managers (continued)

Investment Managers per Fund as at December 31, 2023

Franklin Biotechnology Discovery Fund
FRANKLIN ADVISERS, INC.

Franklin Disruptive Commerce Fund
FRANKLIN ADVISERS, INC.

Franklin Diversified Balanced Fund
Co-Investment Managers
FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

Franklin Diversified Conservative Fund
Co-Investment Managers
FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

Franklin Diversified Dynamic Fund
Co-Investment Managers
FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

Franklin Emerging Market Corporate Debt Fund

Co-Investment Managers

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED

Franklin Emerging Market Sovereign Debt Hard Currency Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

Franklin Emerging Markets Debt Opportunities Hard Currency Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

Franklin Euro Government Bond Fund

Co-Investment Managers

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN ADVISERS, INC.

Franklin Euro High Yield Fund

Co-Investment Managers

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN ADVISERS, INC.

Franklin Euro Short Duration Bond Fund

Co-Investment Managers

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN ADVISERS, INC.

Franklin European Corporate Bond Fund

Co-Investment Managers

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN TEMPLETON INSTITUTIONAL, LLC

Franklin European Social Leaders Bond Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

Franklin European Total Return Fund

Co-Investment Managers

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN ADVISERS, INC.
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Franklin Flexible Alpha Bond Fund
FRANKLIN ADVISERS, INC.

Franklin Genomic Advancements Fund
FRANKLIN ADVISERS, INC.

Franklin Global Aggregate Bond Fund

Co-Investment Managers

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN ADVISERS, INC.

Franklin Global Convertible Securities Fund
FRANKLIN ADVISERS, INC.

Franklin Global Corporate Investment Grade Bond Fund
Co-Investment Managers

FRANKLIN TEMPLETON INSTITUTIONAL, LLC

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

Franklin Global Fundamental Strategies Fund

Lead Investment Manager

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.
Sub-Investment Managers

FRANKLIN ADVISERS, INC.

TEMPLETON GLOBAL ADVISORS LIMITED

BRANDYWINE GLOBAL INVESTMENT MANAGEMENT LLC

Franklin Global Green Bond Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED

Franklin Global Growth Fund
FRANKLIN TEMPLETON INSTITUTIONAL, LLC

Franklin Global Income Fund
FRANKLIN ADVISERS, INC.

Franklin Global Multi-Asset Income Fund

Lead Investment Manager

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.
Investment Co-Managers

FRANKLIN ADVISERS, INC.

FRANKLIN TEMPLETON INSTITUTIONAL, LLC

Franklin Global Real Estate Fund
FRANKLIN TEMPLETON INSTITUTIONAL, LLC

Franklin Gold and Precious Metals Fund
FRANKLIN ADVISERS, INC.

Franklin Gulf Wealth Bond Fund
FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED

Franklin High Yield Fund
FRANKLIN ADVISERS, INC.

Franklin Income Fund
FRANKLIN ADVISERS, INC.
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Investment Managers (continued)

Franklin India Fund
TEMPLETON ASSET MANAGEMENT LTD.

Franklin Innovation Fund
FRANKLIN ADVISERS, INC.

Franklin Intelligent Machines Fund
FRANKLIN ADVISERS, INC.

Franklin Japan Fund
TEMPLETON ASSET MANAGEMENT LIMITED

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED

Franklin K2 Alternative Strategies Fund

Lead Investment Manager

K2/D&S MANAGEMENT CO., LLC

Sub-Investment Managers

CHILTON INVESTMENT COMPANY, INC
JENNISON ASSOCIATES LLC

P. SCHOENFELD ASSET MANAGEMENT L.P.
LAZARD ASSET MANAGEMENT LLC

LOOMIS SAYLES & COMPANY, L.P.

GRAHAM CAPITAL MANAGEMENT L.P.

APOLLO SA MANAGEMENT, LLC

BARDIN HILL ARBITRAGE UCITS MANAGEMENT LP
RBC GLOBAL ASSET MANAGEMENT (UK) LIMITED
ELECTRON CAPITAL PARTNERS, LLC

ONE RIVER ASSET MANAGEMENT, L.L.C

RV CAPITAL MANAGEMENT PRIVATE, LTD

DLD ASSET MANAGEMENT, LP

CAPITAL FUND MANAGEMENT S.A.

Franklin MENA Fund
FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED

Franklin Mutual European Fund
FRANKLIN MUTUAL ADVISERS, LLC

Franklin Mutual Global Discovery Fund
FRANKLIN MUTUAL ADVISERS, LLC

Franklin Mutual U.S. Value Fund
FRANKLIN MUTUAL ADVISERS, LLC

Franklin Natural Resources Fund
FRANKLIN ADVISERS, INC.

Franklin NextStep Balanced Growth Fund
FRANKLIN ADVISERS, INC.

Franklin NextStep Conservative Fund
Co-Investment Managers
FRANKLIN ADVISERS, INC.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.
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Franklin NextStep Dynamic Growth Fund (Closed on November 27, 2023)
Lead Investment Manager

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED

Sub-Investment Manager

FRANKLIN ADVISERS, INC.

Franklin NextStep Growth Fund

Co-Investment Managers

FRANKLIN ADVISERS, INC.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

Franklin NextStep Moderate Fund

Co-Investment Managers

FRANKLIN ADVISERS, INC.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

Franklin NextStep Stable Growth Fund (Closed on November 27, 2023)
Lead Investment Manager

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED
Sub-Investment Manager

FRANKLIN ADVISERS, INC.

Franklin Sealand China A-Shares Fund
FRANKLIN TEMPLETON SEALAND FUND MANAGEMENT CO., LTD.

Franklin Strategic Income Fund
FRANKLIN ADVISERS, INC.

Franklin Technology Fund
FRANKLIN ADVISERS, INC.

Franklin U.S. Dollar Short-Term Money Market Fund
FRANKLIN ADVISERS, INC.

Franklin U.S. Government Fund
FRANKLIN ADVISERS, INC.

Franklin U.S. Low Duration Fund

FRANKLIN ADVISERS, INC.

Franklin U.S. Opportunities Fund
FRANKLIN ADVISERS, INC.

Martin Currie UK Equity Income Fund
MARTIN CURRIE INVESTMENT MANAGEMENT LTD

Templeton All China Equity Fund
Co-Investment Managers

TEMPLETON ASSET MANAGEMENT LIMITED
TEMPLETON INVESTMENT COUNSEL LLC

Templeton Asia Equity Total Return Fund
TEMPLETON ASSET MANAGEMENT LTD.

Templeton Asian Bond Fund

Lead Investment Manager

FRANKLIN ADVISERS, INC.
Sub-Investment Manager

TEMPLETON ASSET MANAGEMENT LTD.

Unaudited Semi-Annual Report 155



FRANKLIN TEMPLETON INVESTMENT FUNDS
ADDITIONAL INFORMATION

Investment Managers (continued)

Templeton Asian Growth Fund Templeton European Opportunities Fund
TEMPLETON ASSET MANAGEMENT LTD. FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

Templeton European Small-Mid Cap Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

Templeton Asian Smaller Companies Fund

Co-Investment Managers

TEMPLETON ASSET MANAGEMENT LTD.

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.

Templeton Frontier Markets Fund
Lead Investment Manager
Templeton BRIC Fund FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED

Lead Investment Manager Sub-Investment Manager

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED FRANKLIN TEMPLETON INVESTMENTS (ME) LIMITED
Sub-Investment Manager
TEMPLETON ASSET MANAGEMENT LTD.

Templeton Global Balanced Fund
Co-Investment Managers

Templeton China A-Shares Fund FRANKLIN ADVISERS, INC.

Co-Investment Managers TEMPLETON INVESTMENT COUNSEL, LLC.
TEMPLETON ASSET MANAGEMENT LIMITED

TEMPLETON INVESTMENT COUNSEL LLC

Templeton Global Bond (Euro) Fund
FRANKLIN ADVISERS, INC.
Templeton China Fund
TEMPLETON ASSET MANAGEMENT LTD.

Templeton Global Bond Fund
FRANKLIN ADVISERS, INC.
Templeton Eastern Europe Fund
FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.ar.l.
TEMPLETON ASSET MANAGEMENT LIMITED

Templeton Global Climate Change Fund
Lead Investment Manager
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED

Templeton Emerging Markets Bond Fund Sub-Investment Manager

FRANKLIN ADVISERS, INC. FRANKLIN TEMPLETON INVESTMENTS CORP.
Templeton Emerging Markets Dynamic Income Fund Templeton Global Equity Income Fund

Lead Investment Manager TEMPLETON INVESTMENT COUNSEL, LLC.

FRANKLIN ADVISERS, INC.
Sub-Investment Manager
TEMPLETON ASSET MANAGEMENT LTD.

Templeton Global Fund
TEMPLETON GLOBAL ADVISORS LIMITED

Templeton Global High Yield Fund

Templeton Emerging Markets Fund
FRANKLIN ADVISERS, INC.

Co-Investment Managers
TEMPLETON ASSET MANAGEMENT LTD. Templeton Global Income Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED Co-Investment Managers
FRANKLIN ADVISERS, INC.
TEMPLETON INVESTMENT COUNSEL, LLC

Templeton Emerging Markets Local Currency Bond Fund

FRANKLIN ADVISERS, INC.

TEMPLETON ASSET MANAGEMENT LIMITED Templeton Global Smaller Companies Fund
Lead Investment Manager

TEMPLETON INVESTMENT COUNSEL, LLC

Templeton Emerging Markets Smaller Companies Fund
Co-Investment Managers

TEMPLETON ASSET MANAGEMENT LTD. Sub-Investment Manager

FRANKLIN TEMPLETON INTERNATIONAL SERVICES S.a rl. FRANKLIN TEMPLETON INVESTMENTS CORP.

Templeton Emerging Markets Sustainability Fund Templeton Global Total Return Fund
Co-Investment Managers FRANKLIN ADVISERS, INC.

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
TEMPLETON ASSET MANAGEMENT LIMITED

Templeton Global Total Return Il Fund (Closed on September 25, 2023)
FRANKLIN ADVISERS, INC.

Templeton Euroland Fund Templeton Growth (Euro) Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED TEMPLETON GLOBAL ADVISORS LIMITED

Templeton European Dividend Fund
FRANKLIN TEMPLETON INVESTMENT MANAGEMENT LIMITED
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Investment Managers (continued)

Templeton Latin America Fund
Lead Investment Manager
FRANKLIN ADVISERS, INC.

Sub-Investment Manager

FRANKLIN TEMPLETON INVESTIMENTOS (Brasil) Ltd.
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FRANKLIN TEMPLETON INVESTMENT FUNDS
ADDITIONAL INFORMATION

Securities Financing Transactions (SFTs) and Total Return Swaps (TRS)

The Company engages in Securities Financing Transactions (as defined in Article 3 of Regulation (EU) 2015/2365, securities
financing transactions include repurchase transactions, securities or commodities lending and securities or commodities
borrowing, buy-sell back transactions or sell-buy back transactions and margin lending transactions) through its exposure on
securities lending transactions and total return swap contracts during the year, in accordance with Article 13 of Regulation.
Information on securities lending transactions and total return swaps are detailed below.

Global data
Securities lending
Total
securities
in % of Lending
Market lendable and TRS in
value of securities Gross Volume of % of net
Fund Fund Currency securities on loan market value TRS' assets
Franklin Biotechnology Discovery Fund uUsD 617,391 0.03 - 0.03
Franklin Diversified Balanced Fund EUR 611,835 0.34 5,266 0.32
Franklin Diversified Conservative Fund EUR 71,657 0.08 4,152 0.08
Franklin Diversified Dynamic Fund EUR 649,158 0.45 3,242 0.43
Franklin Global Multi-Asset Income Fund EUR - - 3,387 0.00
Franklin Global Real Estate Fund UsD 1,071,055 1.00 - 0.97
Franklin Gold and Precious Metals Fund uUsD 14,988,021 3.82 - 3.79
Franklin Japan Fund JPY 174,740,918 1.65 - 1.55
Franklin K2 Alternative Strategies Fund uUsD - - 1,318,246 0.19
Franklin Strategic Income Fund uUsD - - 96,206 0.02
Franklin Technology Fund uUsD 35,843,908 0.35 - 0.35
Franklin U.S. Low Duration Fund uUsD - - 57,655 0.02
Franklin U.S. Opportunities Fund uUsD 38,799,405 0.59 - 0.59
Templeton Asian Smaller Companies Fund uUsD 611,630 0.07 - 0.07
Templeton BRIC Fund usD 833,518 0.23 - 0.23
Templeton China Fund uUsD 36,387 0.01 - 0.01
Templeton Eastern Europe Fund EUR 933,157 0.91 - 0.86
Templeton Emerging Markets Dynamic Income
Fund usD 34,195 0.03 - 0.03
Templeton Emerging Markets Fund uUsD 380,917 0.05 - 0.05
Templeton Emerging Markets Smaller
Companies Fund USD 262,354 0.07 - 0.06
Templeton European Opportunities Fund EUR 2,328,117 2.22 - 2.1
Templeton European Small-Mid Cap Fund EUR 1,931,364 2.41 - 2.36
Templeton Frontier Markets Fund uUsD 181,543 0.08 - 0.08
Templeton Global Fund uUsD 4,565,568 0.77 - 0.76
Templeton Global High Yield Fund uUsD 79,681 0.10 - 0.10
Templeton Global Smaller Companies Fund uUsD 1,665,792 1.69 - 1.61

(™ absolute value of the unrealised gains/(losses)

Concentration Data

Securities lending, ten largest collateral issuers

Fund Collateral value

Fund currency Issuer in Fund currency

Franklin Biotechnology Discovery Fund uUsD United Kingdom of Great Britain and Northern 686,672
Ireland

Franklin Biotechnology Discovery Fund uUsD Government of Germany 28

Franklin Diversified Balanced Fund EUR Government of the United States of America 224,562

Franklin Diversified Balanced Fund EUR United Kingdom of Great Britain and Northern 431,805
Ireland

Franklin Diversified Balanced Fund EUR Government of Canada 74,824

Franklin Diversified Balanced Fund EUR Government of Belgium 7,576

Franklin Diversified Conservative Fund EUR Government of the United States of America 28,063
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Securities lending, ten largest collateral issuers (continued)

FRANKLIN TEMPLETON INVESTMENT FUNDS
ADDITIONAL INFORMATION

Fund Collateral value
Fund currency Issuer in Fund currency
Franklin Diversified Conservative Fund EUR United Kingdom of Great Britain and Northern 47,978
Ireland
Franklin Diversified Conservative Fund EUR Government of Canada 9,405
Franklin Diversified Conservative Fund EUR Government of Belgium 952
Franklin Diversified Dynamic Fund EUR Government of the United States of America 189,604
Franklin Diversified Dynamic Fund EUR United Kingdom of Great Britain and Northern 500,346
Ireland
Franklin Diversified Dynamic Fund EUR Government of Canada 86,873
Franklin Diversified Dynamic Fund EUR Government of Belgium 8,796
Franklin Global Real Estate Fund uUsD Government of the United States of America 1,134,977
Franklin Gold and Precious Metals Fund uUsD Government of France 4,887,285
Franklin Gold and Precious Metals Fund uUsD Government of the United States of America 295,579
Franklin Gold and Precious Metals Fund USD United Kingdom of Great Britain and Northern 129,789
Ireland
Franklin Gold and Precious Metals Fund uUsD Government of Australia 601,487
Franklin Gold and Precious Metals Fund USsD Government of Germany 225
Franklin Gold and Precious Metals Fund USD Government of Canada 10,625,410
Franklin Gold and Precious Metals Fund USD Government of Belgium 4,729
Franklin Gold and Precious Metals Fund uUsD Government of the Netherlands 24,858
Franklin Japan Fund JPY Government of the United States of America 1,321,950
Franklin Technology Fund usD Government of the United States of America 21,352,804
Franklin Technology Fund uUsD Government of Australia 1,671
Franklin Technology Fund uUsD Government of Finland 2,619,753
Franklin Technology Fund uUsD Government of Czech Republic 759
Franklin Technology Fund uUsD Government of Ireland 14,114
Franklin Technology Fund uUsD Government of Singapore 5,281,849
Franklin Technology Fund uUsD Government of Denmark 6,431,995
Franklin Technology Fund UsD Government of United Arab Emirates 3,611,471
Franklin Technology Fund uUsD Government of Korea 290,539
Franklin U.S. Opportunities Fund UsSD Government of the United States of America 21,352,839
Franklin U.S. Opportunities Fund USD Government of Australia 5,378
Franklin U.S. Opportunities Fund USD Government of Czech Republic 5,712,783
Franklin U.S. Opportunities Fund USD Government of Ireland 7,729,947
Franklin U.S. Opportunities Fund UsD Government of New Zealand 621,545
Franklin U.S. Opportunities Fund UsD Government of Singapore 5,875,989
Franklin U.S. Opportunities Fund UsD Government of Isle of Man 1,413,424
Franklin U.S. Opportunities Fund uUsD State of Jersey 108,682
Templeton Asian Smaller Companies Fund uUsD United Kingdom of Great Britain and Northern 367,073
Ireland
Templeton Asian Smaller Companies Fund uUsD Government of Australia 135,818
Templeton Asian Smaller Companies Fund uUsD Government of Canada 150,002
Templeton Asian Smaller Companies Fund uUsD Government of Belgium 15,188
Templeton BRIC Fund uUsD Government of the United States of America 61,927
Templeton BRIC Fund uUsD Government of Canada 819,684
Templeton BRIC Fund uUsD Government of the Netherlands 1,946
Templeton China Fund UsSD Government of the United States of America 38,371
Templeton Eastern Europe Fund EUR Government of France 1,239,165
Templeton Emerging Markets Dynamic Income Fund USD Government of the United States of America 36,089
Templeton Emerging Markets Fund USD Government of the United States of America 125,079
Templeton Emerging Markets Fund uUsD Government of Canada 277,487
Templeton Emerging Markets Fund uUsD Government of the Netherlands 659
Templeton Emerging Markets Smaller Companies Fund usD Government of France 141,109
Templeton Emerging Markets Smaller Companies Fund uUsD Government of Australia 158,088
Templeton European Opportunities Fund EUR Government of France 1,347,738
Templeton European Opportunities Fund EUR United Kingdom of Great Britain and Northern 756,281
Ireland
Templeton European Opportunities Fund EUR Government of Australia 299,165
Templeton European Opportunities Fund EUR Government of Canada 531,888
Templeton European Opportunities Fund EUR Government of Belgium 13,398
Templeton European Opportunities Fund EUR Government of the Netherlands 949
Templeton European Small-Mid Cap Fund EUR Government of France 480,201
Templeton European Small-Mid Cap Fund EUR Government of the United States of America 283,226
Templeton European Small-Mid Cap Fund EUR United Kingdom of Great Britain and Northern 569,096
Ireland
Templeton European Small-Mid Cap Fund EUR Government of Australia 484,731
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Securities lending, ten largest collateral issuers (continued)

Fund Collateral value
Fund currency Issuer in Fund currency
Templeton European Small-Mid Cap Fund EUR Government of Canada 539,557
Templeton European Small-Mid Cap Fund EUR Government of Belgium 4,622
Templeton European Small-Mid Cap Fund EUR Government of the Netherlands 1,173
Templeton Frontier Markets Fund uUsD United Kingdom of Great Britain and Northern 159,199

Ireland

Templeton Frontier Markets Fund uUsD Government of Belgium 33
Templeton Frontier Markets Fund uUsD Government of Austria 13,066
Templeton Frontier Markets Fund uUsD Government of Finland 20,086
Templeton Global Fund uUsD Government of Canada 4,520,095
Templeton Global Fund uUsD Government of Belgium 457,670
Templeton Global High Yield Fund uUsD Government of Canada 83,333
Templeton Global High Yield Fund uUsD Government of the Netherlands 198
Templeton Global Smaller Companies Fund uUsD Government of Canada 1,607,619
Templeton Global Smaller Companies Fund USD Government of Belgium 162,775

When the fund have more than ten counterparties, then only ten largest counterparties would be disclosed based on exposure.

Total return swaps, ten largest collateral issuers

Fund Collateral value
Fund currency Issuer in Fund currency
Franklin K2 Alternative Strategies Fund UsD U.S. Treasury 8,733,387

When the fund have more than ten counterparties, then only ten largest counterparties would be disclosed based on exposure.

The above table does not include the collateral received in Cash.

Securities Lending, ten largest counterparties

All securities lending counterparties are disclosed in Note 13.

Total return swaps, ten largest counterparties

Gross Volume of

TRS!
Fund Fund Currency  Counterparties in Fund currency
Franklin Diversified Balanced Fund EUR Societe Generale 5,266
Franklin Diversified Conservative Fund EUR Societe Generale 4,152
Franklin Diversified Dynamic Fund EUR Societe Generale 3,242
Franklin Global Multi-Asset Income Fund EUR Societe Generale 3,387
Franklin K2 Alternative Strategies Fund uUsD Barclays 3,263
Franklin K2 Alternative Strategies Fund uUsD Citibank 274,959
Franklin K2 Alternative Strategies Fund usD Citigroup 52,210
Franklin K2 Alternative Strategies Fund usbD Deutsche Bank 880,446
Franklin K2 Alternative Strategies Fund usb Goldman Sachs 43,884
Franklin K2 Alternative Strategies Fund usb J.P. Morgan 63,484
Franklin Strategic Income Fund usb BNP Paribas 96,206
Franklin U.S. Low Duration Fund uUsb BNP Paribas 57,655

() absolute value of the unrealised gains/(losses)

When the fund have more than ten counterparties, then only ten largest counterparties would be disclosed based on exposure.
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Aggregate Transaction Data
Securities lending, type and quality of collateral

FRANKLIN TEMPLETON INVESTMENT FUNDS
ADDITIONAL INFORMATION

Collateral
Fund Type of Collateral Value in
Fund currency collateral Maturity currency Fund currency
Franklin Biotechnology Discovery Fund uUsD Sovereign more than 1 year EUR 28
Franklin Biotechnology Discovery Fund uUsD Sovereign more than 1 year GBP 686,672
Franklin Diversified Balanced Fund EUR Sovereign  more than 1 year EUR 7,576
Franklin Diversified Balanced Fund EUR Sovereign more than 1 year GBP 431,805
Franklin Diversified Balanced Fund EUR Treasury Notes more than 1 year uUsD 224,562
Franklin Diversified Balanced Fund EUR Sovereign 3 to 12 months CAD 74,824
Franklin Diversified Conservative Fund EUR Sovereign  more than 1 year EUR 952
Franklin Diversified Conservative Fund EUR Sovereign more than 1 year GBP 47,978
Franklin Diversified Conservative Fund EUR Treasury Notes more than 1 year usb 28,063
Franklin Diversified Conservative Fund EUR Sovereign 3 to 12 months CAD 9,405
Franklin Diversified Dynamic Fund EUR Sovereign  more than 1 year EUR 8,796
Franklin Diversified Dynamic Fund EUR Sovereign  more than 1 year GBP 500,346
Franklin Diversified Dynamic Fund EUR Treasury Notes more than 1 year usb 189,604
Franklin Diversified Dynamic Fund EUR Sovereign 3 to 12 months CAD 86,873
Franklin Global Real Estate Fund uUsD Treasury Notes more than 1 year usD 1,134,977
Franklin Gold and Precious Metals Fund uUsD Sovereign  more than 1 year AUD 601,487
Franklin Gold and Precious Metals Fund uUsD Sovereign  more than 1 year CAD 10,546,213
Franklin Gold and Precious Metals Fund uUsD Sovereign  more than 1 year EUR 4,917,097
Franklin Gold and Precious Metals Fund uUsD Sovereign more than 1 year GBP 129,414
Franklin Gold and Precious Metals Fund uUSsD Treasury Notes more than 1 year uUsD 293,804
Franklin Gold and Precious Metals Fund uUsD Sovereign 1 to 3 months GBP 375
Franklin Gold and Precious Metals Fund uUsD Sovereign 3 to 12 months CAD 79,197
Franklin Gold and Precious Metals Fund uUsD Treasury Notes 3 to 12 months usD 1,775
Franklin Japan Fund JPY Treasury Notes more than 1 year usbD 1,321,950
Franklin Technology Fund usbD Sovereign  more than 1 year AUD 1,671
Franklin Technology Fund uUsD Sovereign  more than 1 year CzK 759
Franklin Technology Fund uUsD Sovereign  more than 1 year DKK 6,431,995
Franklin Technology Fund usbD Sovereign more than 1 year EUR 2,633,867
Franklin Technology Fund uUsD Sovereign more than 1 year SGD 4,954,658
Franklin Technology Fund usD Sovereign more than 1 year usb 25,254,814
Franklin Technology Fund uUsD Sovereign 3 to 12 months SGD 327,191
Franklin U.S. Opportunities Fund uUsD Sovereign more than 1 year AUD 5,378
Franklin U.S. Opportunities Fund uUsD Sovereign more than 1 year CzZK 5,712,783
Franklin U.S. Opportunities Fund uUsD Sovereign more than 1 year EUR 7,729,947
Franklin U.S. Opportunities Fund uUsD Sovereign  more than 1 year GBP 1,522,106
Franklin U.S. Opportunities Fund uUsD Sovereign  more than 1 year NzZD 621,545
Franklin U.S. Opportunities Fund uUsD Sovereign  more than 1 year SGD 5,875,989
Franklin U.S. Opportunities Fund uUsD Sovereign  more than 1 year usD 21,352,839
Templeton Asian Smaller Companies Fund usD Sovereign more than 1 year AUD 135,818
Templeton Asian Smaller Companies Fund usD Sovereign  more than 1 year EUR 15,188
Templeton Asian Smaller Companies Fund uUsD Sovereign  more than 1 year GBP 367,073
Templeton Asian Smaller Companies Fund uUsD Sovereign 3 to 12 months CAD 150,002
Templeton BRIC Fund usbD Sovereign more than 1 year EUR 1,946
Templeton BRIC Fund uUsD Treasury Notes more than 1 year uUsD 61,927
Templeton BRIC Fund uUsD Sovereign  more than 1 year CAD 819,684
Templeton China Fund uUsD Treasury Notes more than 1 year uUsD 38,371
Templeton Eastern Europe Fund EUR Sovereign more than 1 year EUR 1,239,165
Templeton Emerging Markets Dynamic Income Fund uUsD Treasury Notes more than 1 year usb 36,089
Templeton Emerging Markets Fund uUsD Sovereign more than 1 year EUR 659
Templeton Emerging Markets Fund uUsD Treasury Notes more than 1 year uUsD 125,079
Templeton Emerging Markets Fund uUsD Sovereign  more than 1 year CAD 277,487
Templeton Emerging Markets Smaller Companies Fund uUsD Sovereign  more than 1 year AUD 158,088
Templeton Emerging Markets Smaller Companies Fund uUsD Sovereign  more than 1 year EUR 141,109
Templeton European Opportunities Fund EUR Sovereign more than 1 year AUD 299,165
Templeton European Opportunities Fund EUR Sovereign  more than 1 year CAD 399,567
Templeton European Opportunities Fund EUR Sovereign  more than 1 year EUR 1,362,085
Templeton European Opportunities Fund EUR Sovereign  more than 1 year GBP 756,281
Templeton European Opportunities Fund EUR Sovereign 3 to 12 months CAD 132,321
Templeton European Small-Mid Cap Fund EUR Sovereign more than 1 year AUD 484,731
Templeton European Small-Mid Cap Fund EUR Sovereign  more than 1 year CAD 493,907
Templeton European Small-Mid Cap Fund EUR Sovereign more than 1 year EUR 485,996
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Securities lending, type and quality of collateral (continued)

Collateral

Fund Type of Collateral Value in

Fund currency collateral Maturity currency Fund currency
Templeton European Small-Mid Cap Fund EUR Sovereign more than 1 year GBP 569,096
Templeton European Small-Mid Cap Fund EUR Treasury Notes more than 1 year usD 283,226
Templeton European Small-Mid Cap Fund EUR Sovereign 3 to 12 months CAD 45,650
Templeton Frontier Markets Fund usbD Sovereign  more than 1 year EUR 28,826
Templeton Frontier Markets Fund usbD Sovereign  more than 1 year GBP 127,739
Templeton Frontier Markets Fund uUsD Sovereign 3 to 12 months EUR 4,359
Templeton Frontier Markets Fund uUsD Sovereign 3 to 12 months GBP 13,805
Templeton Frontier Markets Fund uUsD Sovereign 1 to 3 months GBP 17,655
Templeton Global Fund uUsD Sovereign  more than 1 year EUR 457,670
Templeton Global Fund uUsD Sovereign 3 to 12 months CAD 4,520,095
Templeton Global High Yield Fund uUsD Sovereign more than 1 year EUR 198
Templeton Global High Yield Fund uUsD Sovereign more than 1 year CAD 83,333
Templeton Global Smaller Companies Fund uUsD Sovereign  more than 1 year EUR 162,775
Templeton Global Smaller Companies Fund UsD Sovereign 3 to 12 months CAD 1,607,619

Collaterals received by the Funds in respect of securities lending as at the reporting date are in the form of debt securities

having investment grade credit rating.

Securities lending, maturity tenor and country of incorporation

Country of Gross Volume of

Fund incorporation Securities lending

Fund Currency Maturity of the Counterparty in Fund currency
Franklin Biotechnology Discovery Fund usb open maturity United States of America 617,391
Franklin Diversified Balanced Fund EUR open maturity United Kingdom 350,280
Franklin Diversified Balanced Fund EUR open maturity United States of America 190,706
Franklin Diversified Balanced Fund EUR open maturity Switzerland 70,849
Franklin Diversified Conservative Fund EUR open maturity United Kingdom 38,920
Franklin Diversified Conservative Fund EUR open maturity United States of America 23,832
Franklin Diversified Conservative Fund EUR open maturity Switzerland 8,905
Franklin Diversified Dynamic Fund EUR open maturity United Kingdom 405,880
Franklin Diversified Dynamic Fund EUR open maturity United States of America 161,019
Franklin Diversified Dynamic Fund EUR open maturity Switzerland 82,259
Franklin Global Real Estate Fund usb open maturity United States of America 1,071,055
Franklin Gold and Precious Metals Fund usD open maturity Canada 3,405,247
Franklin Gold and Precious Metals Fund usD open maturity United Kingdom 113,934
Franklin Gold and Precious Metals Fund usD open maturity United States of America 11,468,840
Franklin Japan Fund JPY open maturity United States of America 174,740,918
Franklin Technology Fund usD open maturity United Kingdom 17,057,658
Franklin Technology Fund usb open maturity United States of America 18,786,250
Franklin U.S. Opportunities Fund uUsD open maturity United Kingdom 7,589,645
Franklin U.S. Opportunities Fund uUsD open maturity United States of America 31,209,760
Templeton Asian Smaller Companies Fund usD open maturity United Kingdom 329,063
Templeton Asian Smaller Companies Fund uUsD open maturity United States of America 125,291
Templeton Asian Smaller Companies Fund usD open maturity Switzerland 157,276
Templeton BRIC Fund usD open maturity United States of America 833,518
Templeton China Fund usD open maturity United States of America 36,387
Templeton Eastern Europe Fund EUR open maturity United States of America 933,157
Templeton Emerging Markets Dynamic Income Fund usb open maturity United States of America 34,195
Templeton Emerging Markets Fund usD open maturity United States of America 380,917
Templeton Emerging Markets Smaller Companies Fund usb open maturity United States of America 262,354
Templeton European Opportunities Fund EUR open maturity United Kingdom 611,309
Templeton European Opportunities Fund EUR open maturity United States of America 1,592,394
Templeton European Opportunities Fund EUR open maturity Switzerland 124,414
Templeton European Small-Mid Cap Fund EUR open maturity United Kingdom 458,965
Templeton European Small-Mid Cap Fund EUR open maturity United States of America 1,429,477
Templeton European Small-Mid Cap Fund EUR open maturity Switzerland 42,922
Templeton Frontier Markets Fund uUsD open maturity Switzerland 181,543
Templeton Global Fund uUsD open maturity Switzerland 4,565,568
Templeton Global High Yield Fund usb open maturity United States of America 79,681
Templeton Global Smaller Companies Fund uUsD open maturity Switzerland 1,665,792

All Funds engaged in securities lending utilise bi-lateral settlement and clearing with their respective counterparty.
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FRANKLIN TEMPLETON INVESTMENT FUNDS
ADDITIONAL INFORMATION

Collateral

Fund Type of Collateral Value in

Fund currency collateral Maturity currency Fund currency
Franklin Diversified Conservative Fund EUR cash Open Maturity EUR 8,000
Franklin Diversified Dynamic Fund EUR cash Open Maturity EUR 11,171
Franklin K2 Alternative Strategies Fund uUsD cash Open Maturity uUsD 2,240,000
Franklin K2 Alternative Strategies Fund uUsD Sovereign more than 1 year uUsD 8,733,387
Franklin Strategic Income Fund uUsD cash Open Maturity uUSsD 1,944,000
Franklin U.S. Low Duration Fund USD cash Open Maturity USD 3,160,000

Collateral amounts disclosed above include collateral received on OTC derivatives other than total return swaps. OTC
derivative transactions entered into by each of the Funds under and ISDA master agreement are netted together for collateral
purposes. Therefore, collateral disclosures provided above are in respect of all OTC derivative transactions and not just total

return swaps.

Total return swaps, maturity tenor and country of incorporation

Country of Gross Volume of

Fund incorporation TRS'

Fund Currency  Maturity of the Counterparty in Fund currency
Franklin Diversified Balanced Fund EUR 1 to 3 months France 5,266
Franklin Diversified Conservative Fund EUR 1 to 3 months France 4,152
Franklin Diversified Dynamic Fund EUR 1 to 3 months France 3,242
Franklin Global Multi-Asset Income Fund EUR 1 to 3 months France 3,387
Franklin K2 Alternative Strategies Fund uUsD 1 to 3 months United Kingdom 3,263
Franklin K2 Alternative Strategies Fund USD 3 to 12 months Germany 880,446
Franklin K2 Alternative Strategies Fund USD 3 to 12 months United States of America 391,114
Franklin K2 Alternative Strategies Fund USsD more than 1 year  United States of America 43,423
Franklin Strategic Income Fund uUsD 3 to 12 months France 96,206
Franklin U.S. Low Duration Fund uUsD 3 to 12 months France 57,655

(™ absolute value of the unrealised gains/(losses)

All Funds engaged in total return swap contracts utilise bi-lateral settlement and clearing with their respective counterparty.

Data on reuse of collateral

Collaterals received in relation to Securities lending and Total Return Swaps cannot be sold, re-invested or pledged.

Safekeeping of collateral

All the collateral received in relation to Securities Lending is in custody at Goldman Sachs or J.P. Morgan SE, Luxembourg

Branch. As at the reporting date, there was no collateral granted with respect to securities lending transactions.

All the collateral received in relation to Total Return Swaps is in custody at J.P. Morgan SE, Luxembourg Branch.

Data on return

The total income earned from the securities lending programme is detailed in Note 13.

The return from total return swap contracts is accrued to the Funds.

Collateral

The following table reports the collateral held as at December 31, 2023 to reduce counterparty exposure on OTC derivatives.

Sovereign
Collateral Cash held as Bonds held
Fund Counterparty currency collateral as collateral
Franklin Biotechnology Discovery Fund J.P. Morgan uUsD 780,000 -
Franklin Diversified Conservative Fund Morgan Stanley EUR 8,000 -
Franklin Diversified Dynamic Fund Morgan Stanley EUR 11,171 -
Franklin Emerging Markets Debt Opportunities Hard Currency
Fund J.P. Morgan uUsD 4,760,000 -
Franklin Euro High Yield Fund Deutsche Bank EUR 330,000 -
Franklin European Total Return Fund J.P. Morgan EUR 3,807,118 -
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Collateral (continued)

Sovereign

Collateral Cash held as Bonds held

Fund Counterparty currency collateral as collateral
Franklin Flexible Alpha Bond Fund Goldman Sachs uUsD 20,000 -
Franklin Flexible Alpha Bond Fund J.P. Morgan UsD 200,000 -
Franklin Global Convertible Securities Fund J.P. Morgan uUsD 5,460,000 -
Franklin Global Fundamental Strategies Fund Bank of America uUsD 350,000 -
Franklin Global Fundamental Strategies Fund Citibank UsSD 300,000 -
Franklin Global Fundamental Strategies Fund Deutsche Bank USD 110,000 -
Franklin Global Fundamental Strategies Fund J.P. Morgan uUsD 2,270,000 -
Franklin Global Fundamental Strategies Fund Morgan Stanley uUsD 870,000 -
Franklin Global Real Estate Fund J.P. Morgan usbD 310,000 -
Franklin Gold and Precious Metals Fund J.P. Morgan uUsD 650,000 -
Franklin Gulf Wealth Bond Fund J.P. Morgan usD 580,000 -
Franklin High Yield Fund J.P. Morgan uUsD 310,000 -
Franklin Income Fund J.P. Morgan uUsD 13,690,000 -
Franklin India Fund J.P. Morgan usbD 670,000 -
Franklin Innovation Fund J.P. Morgan uUsD 1,280,000 -
Franklin K2 Alternative Strategies Fund Bank of America uUsD 70,000 -
Franklin K2 Alternative Strategies Fund Barclays uUsD 40,000 -
Franklin K2 Alternative Strategies Fund Citibank uUsD 610,000 -
Franklin K2 Alternative Strategies Fund Goldman Sachs uUsD 1,520,000 -
Franklin K2 Alternative Strategies Fund J.P. Morgan uUsD - 8,733,387
Franklin Mutual Global Discovery Fund J.P. Morgan uUsD 600,000 -
Franklin Natural Resources Fund J.P. Morgan USD 990,000 -
Franklin NextStep Conservative Fund J.P. Morgan uUsD 260,000 -
Franklin NextStep Moderate Fund J.P. Morgan usbD 240,000 -
Franklin Strategic Income Fund J.P. Morgan uUsD 1,944,000 -
Franklin Technology Fund J.P. Morgan uUsD 9,530,000 -
Franklin U.S. Government Fund J.P. Morgan uUsD 3,060,000 -
Franklin U.S. Low Duration Fund J.P. Morgan usbD 3,160,000 -
Franklin U.S. Opportunities Fund J.P. Morgan uUsD 17,790,000 -
Templeton Asian Bond Fund Bank of America usD 150,000 -
Templeton Asian Bond Fund Deutsche Bank uUsD 140,000 -
Templeton Asian Bond Fund J.P. Morgan UsD 670,000 -
Templeton Asian Bond Fund Morgan Stanley uUsD 310,000 -
Templeton Asian Growth Fund J.P. Morgan UsSD 2,470,000 -
Templeton Emerging Markets Bond Fund Citibank uUsD 150,000 -
Templeton Emerging Markets Bond Fund Deutsche Bank uUsD 3,150,000 -
Templeton Emerging Markets Bond Fund HSBC uUSsD 1,530,000 -
Templeton Emerging Markets Bond Fund J.P. Morgan uUsD 4,030,000 -
Templeton Emerging Markets Dynamic Income Fund Goldman Sachs uUSsD 10,000 -
Templeton Emerging Markets Dynamic Income Fund J.P. Morgan uUsD 350,000 -
Templeton Emerging Markets Fund J.P. Morgan uUsD 1,070,000 -
Templeton Frontier Markets Fund J.P. Morgan usbD 1,010,000 -
Templeton Global Balanced Fund J.P. Morgan uUsD 290,000 -
Templeton Global Bond (Euro) Fund Deutsche Bank usbD 730,000 -
Templeton Global Bond Fund Bank of America uUsD 5,480,000 -
Templeton Global Bond Fund BNP Paribas EUR 369,862 -
Templeton Global Bond Fund BNP Paribas uUsD 470,000 -
Templeton Global Bond Fund Citibank UsD 8,360,000 -
Templeton Global Bond Fund Deutsche Bank uUsD 5,910,000 -
Templeton Global Bond Fund J.P. Morgan uUsD 23,890,000 -
Templeton Global Bond Fund Morgan Stanley uUsD 4,640,000 -
Templeton Global High Yield Fund Goldman Sachs uUsD 10,000 -
Templeton Global Income Fund Bank of America uUsD 110,000 -
Templeton Global Income Fund Deutsche Bank uUSsD 260,000 -
Templeton Global Income Fund J.P. Morgan usD 280,000 -
Templeton Global Income Fund Morgan Stanley uUsD 570,000 -
Templeton Global Total Return Fund Bank of America uUsD 280,000 -
Templeton Global Total Return Fund Barclays uUsD 500,000 -
Templeton Global Total Return Fund BNP Paribas EUR 562,219 —
Templeton Global Total Return Fund BNP Paribas uUsD 420,000 -
Templeton Global Total Return Fund Citibank uUsD 2,220,000 -
Templeton Global Total Return Fund Deutsche Bank uUsD 15,700,000 -
Templeton Global Total Return Fund Goldman Sachs uUsD 2,840,000 -
Templeton Global Total Return Fund J.P. Morgan uUsD 17,220,000 -
Templeton Global Total Return Fund Morgan Stanley uUsD 3,880,000 -
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Collateral (continued)

Sovereign
Collateral Cash held as Bonds held
Fund Counterparty currency collateral as collateral

Templeton Latin America Fund J.P. Morgan USD 420,000 —

Portfolio Turnover Ratio

The portfolio turnover ratio, expressed as a percentage, is equal to the total of purchases and sales of securities netted against
the total value of subscriptions and redemptions, over average net assets of the Fund for the period. It is effectively a measure
of how frequently a Fund buys or sells securities.

The portfolio turnover ratio calculation is not applicable to Liquid Reserve and Money Market Funds, as such a ratio is not
relevant to such Funds due to the short-term nature of the investments.

Fund Portfolio Turnover Ratio
Franklin Biotechnology Discovery Fund 36.41%
Franklin Disruptive Commerce Fund 3.12%
Franklin Diversified Balanced Fund 94.41%
Franklin Diversified Conservative Fund 55.29%
Franklin Diversified Dynamic Fund 118.76%
Franklin Emerging Market Corporate Debt Fund 19.96%
Franklin Emerging Market Sovereign Debt Hard Currency Fund 89.84%
Franklin Emerging Markets Debt Opportunities Hard Currency Fund 27.43%
Franklin Euro Government Bond Fund 61.71%
Franklin Euro High Yield Fund 104.65%
Franklin Euro Short Duration Bond Fund 27.29%
Franklin European Corporate Bond Fund 103.63%
Franklin European Social Leaders Bond Fund 54.88%
Franklin European Total Return Fund 107.39%
Franklin Flexible Alpha Bond Fund 260.22%
Franklin Genomic Advancements Fund 16.56%
Franklin Global Aggregate Bond Fund 61.01%
Franklin Global Convertible Securities Fund 31.46%
Franklin Global Corporate Investment Grade Bond Fund 68.01%
Franklin Global Fundamental Strategies Fund 186.90%
Franklin Global Green Bond Fund 123.97%
Franklin Global Growth Fund 29.58%
Franklin Global Income Fund 220.68%
Franklin Global Multi-Asset Income Fund 78.47%
Franklin Global Real Estate Fund 13.79%
Franklin Gold and Precious Metals Fund (41.05)%
Franklin Gulf Wealth Bond Fund 1.46%
Franklin High Yield Fund 44.81%
Franklin Income Fund (60.35)%
Franklin India Fund (15.63)%
Franklin Innovation Fund 5.64%
Franklin Intelligent Machines Fund (12.01)%
Franklin Japan Fund (4.32)%
Franklin K2 Alternative Strategies Fund 287.14%
Franklin MENA Fund 34.08%
Franklin Mutual European Fund 32.11%
Franklin Mutual Global Discovery Fund 62.24%
Franklin Mutual U.S. Value Fund 46.86%
Franklin Natural Resources Fund (68.89)%
Franklin NextStep Balanced Growth Fund 62.11%
Franklin NextStep Conservative Fund 33.08%
Franklin NextStep Growth Fund 20.06%
Franklin NextStep Moderate Fund 35.24%
Franklin Sealand China A-Shares Fund 84.04%
Franklin Strategic Income Fund 25.69%
Franklin Technology Fund (18.35)%
Franklin U.S. Dollar Short-Term Money Market Fund N/A
Franklin U.S. Government Fund (32.64)%
Franklin U.S. Low Duration Fund 83.57%
Franklin U.S. Opportunities Fund 12.29%
Martin Currie UK Equity Income Fund (13.63)%
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Portfolio Turnover Ratio (continued)
Fund

Portfolio Turnover Ratio

Templeton All China Equity Fund

Templeton Asia Equity Total Return Fund
Templeton Asian Bond Fund

Templeton Asian Growth Fund

Templeton Asian Smaller Companies Fund
Templeton BRIC Fund

Templeton China A-Shares Fund

Templeton China Fund

Templeton Eastern Europe Fund

Templeton Emerging Markets Bond Fund
Templeton Emerging Markets Dynamic Income Fund
Templeton Emerging Markets Fund

Templeton Emerging Markets Local Currency Bond Fund
Templeton Emerging Markets Smaller Companies Fund
Templeton Emerging Markets Sustainability Fund
Templeton Euroland Fund

Templeton European Dividend Fund

Templeton European Opportunities Fund
Templeton European Small-Mid Cap Fund
Templeton Frontier Markets Fund

Templeton Global Balanced Fund

Templeton Global Bond (Euro) Fund

Templeton Global Bond Fund

Templeton Global Climate Change Fund
Templeton Global Equity Income Fund
Templeton Global Fund

Templeton Global High Yield Fund

Templeton Global Income Fund

Templeton Global Smaller Companies Fund
Templeton Global Total Return Fund

Templeton Growth (Euro) Fund

Templeton Latin America Fund

Audited annual report and unaudited semi-annual reports

65.32%
139.97%
111.88%

12.77%
(39.50)%
14.32%
60.04%
9.04%
3.11%
86.15%
52.75%
14.18%
129.94%
(1.10)%
3.74%
22.28%
7.02%
82.82%
43.61%
12.14%
110.59%
76.66%

180.80%

(10.74)%
33.25%
46.98%
18.22%
90.34%
11.32%

125.19%
61.23%

(31.09)%

The audited annual reports and unaudited semi-annual reports will be available on the local Franklin Templeton website,www.
franklintempleton.lu or may be obtained, free of charge, on request at the registered office of the Company; they are only
distributed to registered shareholders in those countries where local regulation so requires. The complete audited annual

reports and unaudited semi-annual reports are available at the registered office of the Company.
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Franklin Templeton Office Directory

FRANKLIN TEMPLETON INVESTMENT FUNDS

Further information regarding Franklin Templeton Alternative Funds is available from the following Franklin Templeton offices:

EUROPE

FRANCE

FRANKLIN TEMPLETON INTERNATIONAL SERVICES
S.arl,

French Branch

14, Bd de la Madeleine

F-75008 Paris

Tel: +33 1 89 82 00 10 Fax: +33 (0)1 40 73 86 10

Email: franklintempletonfrance@franklintempleton.com

GERMANY and AUSTRIA

FRANKLIN TEMPLETON INTERNATIONAL SERVICES
S.arl,

Niederlassung Deutschland

Mainzer Landstr. 16

Postfach 11 18 03

60325 Frankfurt, Germany

Tel: +49 69 808 83 316 Fax: +49 (0) 69 272 23 120
Germany Freefone: 08 00 0 73 80 02

Austria Freefone: 08 00 29 59 11

Email: info@franklintempleton.de

ITALY

FRANKLIN TEMPLETON INTERNATIONAL SERVICES
s.ar.l,

Italian branch

Corso ltalia n.1

20122 Milano, ltaly

Tel: +39 02 3621 3320 Fax: +39 02 8545 9220

Italy Freefone: 800 915 919

Email: servizioclientimilano@franklintempleton.com

LUXEMBOURG, the NETHERLANDS and BELGIUM
FRANKLIN TEMPLETON INTERNATIONAL SERVICES
S.arl,

8A, rue Albert Borschette, L-1246 Luxembourg

B.P. 169, L-2011 Luxembourg

Grand Duchy of Luxembourg

Tel: +352 27 94 0990 Fax: +352 46 66 76

Email: lucs@franklintempleton.com

FRANKLIN TEMPLETON INTERNATIONAL SERVICES
S.arl,

Belgium Branch

rue Belliard 40

1040 Brussels

Belgium

Tel: +32 2 289 62 00 Fax: +32 2 289 62 19

www.franklintempleton.lu

SPAIN

FRANKLIN TEMPLETON INTERNATIONAL SERVICES
S.arl,

Spanish Branch

Calle de José Ortega y Gasset 29

28006 Madrid, Spain

Tel: +34 919 03 72 06 Fax: +352 46 66 76

Email: operaciones@franklintempleton.com

SWITZERLAND

FRANKLIN TEMPLETON SWITZERLAND LTD
Stockerstrasse 38

CH-8002 Zurich, Switzerland

Tel: +41 (0) 44 217 81 81 Fax: +41 (0) 44 217 81 82
Email: info@franklintempleton.ch

UNITED KINGDOM

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT
LIMITED

Cannon Place, 78 Cannon Street

London EC4N 6HL, United Kingdom

Tel: +44 (0) 207 073 8500 Fax: +44 (0) 207 073 8700

UK Free phone: 0800 305 306

Email: enquiries@franklintempleton.co.uk

FRANKLIN TEMPLETON INVESTMENT MANAGEMENT
LIMITED

P.O. BOX 24064, Edinburgh EH3 1EX, United Kingdom
Tel: +44 20 7904 1843 Fax: +44 (0) 207 073 8720

UK Free phone: 0800 305 306

Email: enquiries@franklintempleton.co.uk

POLAND, CZECH REPUBLIC, SLOVAKIA, HUNGARY and
OTHER CEE COUNTRIES

Polish Branch

Rondo ONZ 1, 00-124 Warsaw, Poland

Tel +48 61 271 74 71 Fax +352 46 66 67 511

Tel +48 22 541 75 88 (only for retail investors from Poland)
Email: ClientServiceCEE@franklintempleton.com

ASIA

HONG KONG

FRANKLIN TEMPLETON INVESTMENTS (ASIA) LIMITED
17/F Chater House, No. 8 Connaught Road Central

Hong Kong

Tel: +852 2805 0033 Fax: +852 2877 7350

Email: cdshk@franklintempleton.com
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SINGAPORE

TEMPLETON ASSET MANAGEMENT LTD
7 Temasek Boulevard

#38-03 Suntec Tower One

Singapore 038987

Tel: +65 6337 3933 Fax: +65 6332 2296
Email: cdsspr@franklintempleton.com
www.franklintempleton.com.sg

TAIWAN

FRANKLIN TEMPLETON SECURITIES INVESTMENT
CONSULTING (SINOAM) INC.*

8th Floor, #87, Sec. 4

Chung Hsiao East Road

Taipei, Taiwan, R.O.C.

Tel: 886 2 2781 0088 Fax: 886 2 2781 7788

Email: service@franklin.com.tw

*Master agent appointed in Taiwan for FTIF to be
offered and sold to the public in Taiwan.

NORTH & SOUTH AMERICA

USA

FRANKLIN TEMPLETON INVESTMENTS
International Transfer Agency

Client Dealer Services — Offshore Dept.

100 Fountain Parkway, 2nd Floor

St. Petersburg, FL 33716

Tel: +1 800 239 3894 Fax: +1 727 299 8736
Email: stpcds@templeton.com

MIDDLE EAST & AFRICA

SOUTH AFRICA

FRANKLIN TEMPLETON INVESTMENTS SA (PTY) LTD
Kildare House

The Oval, 1 Oakdale Road

Newlands, Cape Town, 7700

South Africa

Tel: +27 (21) 830 0680 Fax: +27 (11) 484 3311

Email: CDSSouthAfrica@franklintempleton.com
www.franklintempleton.co.za

UNITED ARAB EMIRATES

FRANKLIN TEMPLETON INVESTMENTS MANAGEMENT
LTD

Gate Building East Wing, 2nd Floor

Dubai International Financial Center

P.O. Box 506613 Dubai, United Arab Emirates

Tel: +971 (4) 428 4109 Fax: +971 (4) 428 4140

Email: CDSDubai@franklintempleton.com
www.franklintempletonme.com

Please note that the websites mentioned above are directed at residents within the country stated on these websites. (Please refer to the website disclaimers).
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Franklin Templeton International Services S.ar.l.

8A, rue Albert Borschette, L-1246 Luxembourg
Grand Duchy of

Luxembourg

Tel: +352 (46) 66-67-1

Fax: +352 (46) 66-76
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