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BEfExtiBx
20224E12H 31 B T3 B IR
(&FITL—1FoR)

20224£12 7 31 HERTE

BEDH
SR 7,538,557,321.11
BXBLUVELOHMEES 3,197,170,835.08
WIS E LB U TIS TOREI 3,194,881,305.92
#HHITE., BTSN TOERE] 2,289,529.16
BHELUVELUOAMEES 3,353,920,329.40
WIS E LB U TRIS TOREI 3,353,920,329.40
Lk T 812,189,120.38
HHITHIEE X E LIS TORRS| 812,189,120.38
RETRERIIS 812,189,120.38
£EFABRERX—L 54,384,968.00
— I ERE (T)T—ILUCITSE L VAIFSHEL NIZHEDRZEDT7UR 54,384,968.00
EVERES 120,892,068.25
WIS E LB U TIS TOREI 103,455,727.15
ZDHDERE] 17,436,341.10
SHENE 2,672,580,568.43
ABFH 2,358,035,043.03
g0l 314,545,525.40
SREE 96,223,156.78
Be 96,223,156.78
EEDE &t 10,307,361,046.32
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SRR
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EHRITEA
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(a) RAL I L UL Z 5 0
(b) A2 FHEHE D STEA N 7 v L 24 4 478

HILE= ey M) EDTY AIPYUSR /B JIPYISR
20224£12 7 31 HERTE

7,648,151,657.35
37,207,310.78
3,772,749.96
48,214,100.21
15,351,017.46
7,752,696,835.76

108,780,357.35
108,780,357.35
103,458,993.22
5,321,364.13
2,407,784,235.82
2,344,087,522.95
63,696,712.87
38,099,617.39
38,099,617.39

10,307,361,046.32
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SP 500 MINI 0323
NQ USA NASDAQ 0323
EURO STOXX 50 0323
EC EURUSD 0323
[EETATORE
FFavms|
DOLLAR US 03/2023 CALL 1.4
EFMRTVT
PRIB6R/0.0/FIX/5.006
PRIB6R/0.0/FIX/5.006
ZDHOEE
ZDHDE3]
HHTEFE R ELUTRETOEE
e ]
XEUR FBTP BTP 0323
JAP GOVT 10 0323
US 10YR NOTE 0323
TPX BANKS 0323
[EETHTORE
e ]
BOFA SECURITIES EURO
GDMNTR MERRILL 0323
UBS EUROPE SE 0323
BOFA SECURITIES EURO
FTarmE
DOLLAR US 01/2023 PUT 1.015

HILE=vy - 1R)ETY AIPYISRX /B IPYITR

A2/\5 RELE|

20224212 A 31 BIZH& T 925 IR
(FHITL—1FR)

20224£12 7 31 HERTE

368,101,897.40
424,882,047.32
455,714,000.00
2,487,602,483.02

320.25

17,442,328.39
19,605,199.97

423,807,720.00
1,578,366,448.11
1,243,288,709.30
154,857,330.33

76,733,366.02
38,725,565.79
67,592,002.20
15,701,327.24

293,652.66
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®RRATYT
FIX/12.109/BZDIOV/O0. 177.37
FIX/12.569/BZDIOV/O0. 293,248,975.12
FIX/12.61/BZDIOV/0.0 82,362,461.84
FIX/5.006/PRIB6R/0.0 37,047,528.36
FIX/13.48/BZDIOV/0.0 125,874,656.42
FIX/13.34/BZDIOV/0.0 125,058,209.70
FIX/8.46/MXIBTI/0.0 23,694,669.63
FIX/8.47/MXIBTI/0.0 23,694,621.55
FIX/8.535/MXIBTI/0.0 24,296,992.95
FIX/8.555/MXIBT1/0.0 24,297,041.03
FIX/8.54/MXIBTI/0.0 24,296,992.95

HLOYMTFIHI RV T
ITRAXX EUR XOVER S38 71,608,000.00

ESRFmMEI
PENSKE AUTO GROUP 11,284,516.06
AUTONATION INC 7,363,962.05
FORD MOTOR COMPANY 6,076,161.47
UBS VF CORP 1230 13,604,505.74
UBS CHIPOTLE 1230 20,188,645.78
DICK'S SPORTING GOOD INC 15,705,382.50
BDF KELLOGG CHASDEFX 7,523,771.71
MSF EXPD USD 1230 14,413,355.90
PERNOD RICARD 15,411,663.75
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BAYEEIUEREIEICLDIA
BABLCELOAMIESFICEHINA
BHFBLVELOBMIIFICEDIRA
BEHIHIZLDIRA
SEHDEHTEICE DA
ERUEMINGZLDIRA

B/E()

EMEEIc&EHXH
FESHDEHTERICE DT
EREMEGICLHZH
EREBIGICLHZH

AE(2)

SHMEEIOFE EX)(1 - 2)

ZDHDUA(3)
BERBME S CEMEIS L& 4) ()

HILE=vy - 1R)ETY AIPYISRX /B IPYITR

BEEE
20224212 A 31 BIZH& T 925 IR
(FHITL—1FR)

FEEFECBITAMAE (MEBRR)(1-2+3 -4

S D THALAEBIE (5)
SEHEE OURE I BT B AR 248 (6)

FliE (BK)(1-2+3 -4+5+6)

(%) A PR B M O (B B & R

20224£12 7 31 HERTE

2,740,888.28
41,076,455.73
123,311,258.44
5,949,375.98
29,261.80
156,060.18

173,263,300.41

28,313.81
450,095.04
3,578,355.35

4,056,764.20

169,206,536.21

151,811,398.07

17,395,138.14

-2,044,120.68

15,351,017.46
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AHEEZR) Ak
GEAfi @4 —n#oR)

20224£12 7 31 HEAE

s = B EIC
B D A EE oy B EHHEE
(%)
BB LCEL O MELS
SIS E L EEU TR TMEIShi=# R LV E U OB M5
Ay
PUMA SE EUR 1,235,630 70,060,221.00 0.90
rFqy &t 70,060,221.00 0.90
ALF—
ANHEUSER BUSCH INBEV SA/NV EUR 964,040 54,246,530.80 0.70
RL¥— Bt 54,246,530.80 0.70
hr5
AGNICO EAGLE MINES uUsD 2,470,316 120,338,935.43 1.55
BARRICK GOLD CORP usD 6,595,443 106,169,792.21 1.37
hr5 & 226,508,727.64 2.92
Fow—Y
NOVO NORDISK AS DKK 981,173 123,760,702.22 1.60
ORSTED DKK 444,047 37,696,329.71 0.49
Fov—y &Ft 161,457,031.93 2.09
b 35
ADVANCED MICRO DEVICES INC usD 917,522 55,683,204.44 0.72
BIOMARIN PHARMACEUTICAL INC. usD 425,449 41,255,298.21 0.54
CENTENE CORP usD 524,167 40,278,225.04 0.51
CONSTELLATION BRANDS INC usD 161,923 35,161,073.09 0.46
COSTCO WHOLESALE CORP usD 58,295 24,934,802.06 0.33
DANAHER CORP usD 321,475 79,949,303.82 1.04
DEERE & CO usD 49,240 19,781,815.32 0.26
EATON CORPORATION PUBLIC LIMITED COMPANY ~ USD 143,526 21,106,962.47 0.27
ELEVANCE HEALTH INC usD 199,086 95,689,993.37 1.23
ELI LILLY & CO usD 276,481 94,774,241.31 1.22
EMERSON ELECTRIC usD 298,000 26,822,094.17 0.34
HOME DEPOT INC COM USDO0.05 usD 113,430 33,570,391.00 0.43
HUMANA INC usD 134,100 64,356,691.50 0.83
INGERSOLL RAND INC usD 350,910 17,179,711.88 0.22
INTERCONTINENTALEXCHANGE GROUP usD 813,308 78,179,683.97 1.00
MASTERCARD INC usD 92,260 30,060,032.61 0.39




HILE=vy - 1R)ETY AIPYISRX /B IPYITR

sy = MEEIC
BBESOAT ax  EEELE ol EBHEIE
= (%)
MICROSOFT CORP usD 513,717 115,436,505.92 1.49
NEWMONT CORP usD 2,292,711 101,397,010.26 1.31
ORACLE CORP COM usD 1,288,298 98,669,926.00 1.27
O REILLY AUTOMOTIVE usD 71,401 56,467,168.92 0.73
PALO ALTO NETWORKS INC usD 304,406 39,800,246.65 0.51
SCHLUMBERGER LTD usD 2,525,757 126,518,593.79 1.63
SP GLOBAL usD 326,284 102,399,215.70 1.32
STRYKER CORP usD 317,083 72,638,671.98 0.93
TMOBILE US INC usD 388,179 50,920,646.52 0.66
XE & 1,523,031,510.00 19.64
IS5V R
AIR LIQUIDE EUR 56,858 7,527,999.20 0.10
ESSILORLUXOTTICA EUR 467,215 79,052,778.00 1.02
HERMES INTERNATIONAL EUR 107,908 155,927,060.00 2.02
L'OREAL EUR 148,830 49,649,688.00 0.64
SAFRAN SA EUR 544,836 63,702,225.12 0.82
TOTALENERGIES SE EUR 1,063,418 62,369,465.70 0.80
ISR B 418,229,216.02 5.40
TAIVEHES
ALIBABA GROUP HOLDING LTD ADR uUsD 1,480,071 122,163,930.09 1.57
ANTA SPORTS PRODUCTS LIMITED HKD 4,553,498 55,922,116.89 0.72
JD.COM INC-ADR usD 1,094,298 57,552,538.52 0.74
KE HOLDINGS INC usD 2,866,031 37,488,679.09 0.49
TARUHER At 273,127,264.59 3.52
To—T—
FERGUSON PLC uUsD 205,978 24,505,061.29 0.32
GLENCORE XSTRATA GBP 13,756,208 85,645,864.18 1.10
Sy—C— BF 110,150,925.47 1.42
*525
AIRBUS SE EUR 1,100,173 122,141,206.46 1.58
NXP SEMICONDUCTO usD 96,347 14,266,307.25 0.18
UNIVERSAL MUSIC GROUP NV EUR 2,419,374 54,460,108.74 0.70
A58 EFt 190,867,622.45 2.46
xE
ASTRAZENECAPLC GBP 406,643 51,414,158.06 0.66
DIAGEO GBP 1,813,195 74,591,848.41 0.97
#E &% 126,006,006.47 1.63
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RLR
NESTLE NOM. CHF 379,683 41,196,249.55 0.53
RLR &t 41,196,249.55 0.53
IR E - IZELTIE TS IS ==X
HLUVELOF @IS A5t 3,194,881,305.92 41.21
TS E (LB AR LS T I Sh =k & LU E L O Al 5%
ZE
PARATUS ENERGY SERVICES LTD usD 1,810 2,289,529.16 0.03
xE &5 2,289,529.16 0.03
AT EIZFELTBLS CTHREISh kR
BLUVELOFMmAS &5 2,289,529.16 0.03
HABLUVEL OIS & 3,197,170,835.08 41.24
BB LVELOAHEES
ST E - (FEUTR TG I Sh-ESH S VEL O A M2
kA
FRESENIUS SE 1.625% 08-10-27 EUR 2,709,000 2,385,269.86 0.03
Rty &&t 2,385,269.86 0.03
F—ZMJT
RAIFFEISEN BANK INTL AG 6.0% PERP EUR 21,200,000 17,382,343.60 0.22
A—RN)7 B 17,382,343.60 0.22
AF—
EUROPEAN UNION 0.0% 04-07-31 EUR 30,356,000 23,364,102.52 0.30
RL¥— Hit 23,364,102.52 0.30
IST
B3 SA BRASIL BOLSA BALCAO 4.125% 20-09-31  USD 18,696,000 15,031,725.60 0.19
IS && 15,031,725.60 0.19
a—rORT—L
IVORY COAST 5.75% 31/12/2032 / MULTI-CPON & SINKABLE ~ USD 8,803,000 4,682,611.45 0.06
IVORY COAST EUR 11,104,000 9,288,538.59 0.12
IVORY COAST GOVERNMENT INT BOND 5.25% 22-03-30  EUR 8,906,000 7,921,404.49 0.10
IVORY COAST GOVERNMENT INT BOND 6.625% 22-03-48  EUR 31,653,000 24,042,905.52 0.31
a—kCRO—L &t 45,935,460.05 0.59
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FE=h#fE
DOMINICAN REPUBLIC INTL BOND 5.875% 30-01-60 ~ USD 17,762,000 12,679,858.67 0.16
DOMINICAN REPUBLIC INTL BOND 6.0% 19-07-28 ~ USD 13,204,000 12,269,956.44 0.16
Ks—h&ME S5t 24,949,815.11 0.32
7S57EREER
SHELF DRILL 8.25% 15-02-25 usD 21,526,000 18,134,986.88 0.24
75OEREER &% 18,134,986.88 0.24
RARAY
BANCO SANTANDER SA 5.25% PERP EUR 5,600,000 5,366,027.33 0.07
BBVA 5.875% PERP EUR 22,400,000 21,612,571.56 0.28
ARSY B 26,978,598.89 0.35
*E
BOEING 5.705% 01-05-40 usbD 16,628,000 15,040,067.33 0.20
CARNIVAL CORPORATION 4.0% 01-08-28 usD 10,321,000 8,055,274.69 0.10
CITADEL FINANCE LLC 3.375% 09-03-26 usD 43,701,000 37,039,591.77 0.48
FIDELITY NATL INFORMATION SCES 0.75% 21-05-23  EUR 3,145,000 3,136,931.14 0.04
HP ENTERPRISE 4.45% 02-10-23 uUsbD 33,600,000 31,642,356.83 0.41
LIBERTY MUTUAL GROUP 3.625% 23-05-59 EUR 19,446,000 17,658,152.07 0.23
MERCADOLIBRE 2.375% 14-01-26 usD 2,878,000 2,453,518.41 0.03
MERCADOLIBRE 3.125% 14-01-31 usD 4,390,000 3,240,558.92 0.04
MURPHY OIL CORPORATION 5.75% 15-08-25 uUsD 7,457,000 7,086,100.57 0.09
MURPHY OIL CORPORATION 5.875% 01-12-27 ushD 18,596,000 16,876,255.72 0.22
MURPHY OIL CORPORATION 6.375% 15-07-28 ushD 19,240,000 18,103,267.09 0.23
UNITED STATES OF AMERICA 0.125% 15-04-25  USD 403,126,000 415,309,562.42 5.36
XE &t 575,641,636.96 7.43
ISUR
ACCOR SA 2.625% PERP EUR 17,500,000 14,853,398.29 0.19
BNP PAR 6.875% PERP EUR 21,000,000 21,293,097.86 0.28
BNP PAR 7.75% PERP usD 10,960,000 10,540,732.43 0.13
BNP PAR 9.25% PERP USsD 16,640,000 16,475,111.51 0.21
BQ POSTALE 3.0% PERP EUR 4,200,000 3,033,497.92 0.03
BQ POSTALE 3.875% PERP EUR 6,800,000 5,933,441.62 0.08
FRANCE GOVERNMENT BOND OAT 0.1% 25-07-36  EUR 47,396,975 50,422,998.39 0.65
GETLINK 3.5% 30-10-25 EUR 19,413,000 18,938,772.77 0.24
JCDECAUX 1.625% 07-02-30 EUR 10,700,000 8,702,971.05 0.11
JCDECAUX 2.625% 24-04-28 EUR 12,700,000 11,551,248.47 0.15
LA POSTE 5.3% 01-12-43 usD 12,000,000 11,036,751.77 0.15
ORPEA 0.375% 17-05-27 CV EUR 76,899 2,653,746.04 0.03
ORPEA 2.0% 01-04-28 EUR 29,300,000 7,271,234.50 0.09
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SG 1.125% 21-04-26 EMTN EUR 23,700,000 22,229,562.72 0.29
SG 9.375% PERP uUsD 16,818,000 16,346,388.19 0.22
TOTALENERGIES SE FR 2.0% PERP EUR 16,960,000 14,776,508.03 0.19
TOTALENERGIES SE FR 3.25% PERP EUR 25,381,000 19,585,081.76 0.26
TISVR B 255,644,543.32 3.30
F)iv
ALPHA BANK 4.25% 13-02-30 EMTN EUR 6,240,000 5,325,628.01 0.07
HELLENIC REPUBLIC GOVERNMENT BOND 0.75% 18-06-31  EUR 27,308,000 20,289,135.11 0.26
PUBLIC POWER CORPORATION OF GREECE 3.375% 31-07-28  EUR 3,291,000 2,856,962.35 0.04
PUBLIC POWER CORPORATION OF GREECE 3.875% 300326  EUR 37,151,000 35,084,305.35 0.45
XY+ A 63,556,030.82 0.82
H—oo—
PERSHING SQUARE 1.375% 01-10-27 EUR 21,400,000 17,813,062.45 0.23
PERSHING SQUARE 3.25% 01-10-31 usD 21,400,000 15,304,154.22 0.20
PERSHING SQUARE 3.25% 15-11-30 uUsD 35,656,000 26,022,242.70 0.34
H—ro— &t 59,139,459.37 0.77
NH)—
HUNGARY GOVERNMENT INTL BOND 5.0% 22-02-27  EUR 15,421,000 15,406,433.49 0.20
MAGY OLAJ GAZ 2.625% 28-04-23 EUR 10,491,000 10,648,726.44 0.13
NOH)— &5t 26,055,159.93 0.33
TAIVEHES
BANCO MERCANTILE DEL NORTE SAGRAND 5.875% PERP ~ USD 17,000,000 14,440,329.89 0.19
BANCO MERCANTILE DEL NORTE SAGRAND 8.375% PERP ~ USD 22,939,000 21,812,059.90 0.28
rMRUHR At 36,252,389.79 0.47
FALSUR
ADAGIO CLO E3R+1.65% 15-04-34 EUR 10,491,000 9,874,212.78 0.13
ADAGIO CLO E3R+2.4% 15-04-34 EUR 8,743,000 8,171,385.87 0.11
ADAGIO CLO E3R+3.45% 15-04-34 EUR 6,994,000 6,211,621.55 0.08
ARBOUR CLO V DAC E3R+1.4% 15-09-31 EUR 2,700,000 2,556,398.94 0.03
AURIUM CLO VI DAC E3R+1.55% 22-05-34 EUR 6,988,000 6,485,231.10 0.08
AURIUM CLO VI DAC E3R+2.2% 22-05-34 EUR 7,425,000 6,842,707.49 0.09
AURIUM CLO VI DAC E3R+3.3% 22-05-34 EUR 7,500,000 6,503,625.75 0.08
AVOCA CLO XII DAC E3R+1.5% 15-04-34 EUR 9,606,000 8,928,492.34 0.12
AVOCA CLO XII DAC E3R+3.2% 15-04-34 EUR 4,803,000 4,251,329.82 0.05
BAIN CAPITAL EURO CLO 20181 DAC E3R+1.7% 20-04-32  EUR 2,698,000 2,536,154.26 0.03
BAIN CAPITAL EURO CLO 20211 DAC E3R+1.6% 15-07-34  EUR 8,670,000 8,081,563.05 0.11
BAIN CAPITAL EURO CLO 20211 DAC E3R+2.1% 15-07-34  EUR 8,672,000 7,929,330.50 0.10
BAIN CAPITAL EURO CLO 20211 DAC E3R+3.3% 15-07-34  EUR 7,805,000 6,828,444.38 0.09
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BAIN CAPITAL EURO CLO 20221 DAC E3R+4.6% 19-10-34 EUR 7,447,000 6,772,217.73 0.08
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+0.65% 03-10-29 EUR 10,547,000 300,998.89 0.01
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+1.15% 03-10-29 EUR 16,366,000 16,106,433.60 0.21
BLACK DIAMOND CLO 20151 DESIGACTIV COM E3R+1.6% 03-10-29 EUR 5,364,000 5,187,044.32 0.07
BLACKROCK EUROPEAN CLO Il DESI E3R+1.65% 15-04-34 EUR 8,471,000 8,035,250.63 0.10
BLACKROCK EUROPEAN CLO Il DESI E3R+2.35% 15-04-34 EUR 3,292,000 3,069,881.96 0.04
BLACKROCK EUROPEAN CLO Il DESI E3R+3.5% 15-04-34 EUR 1,223,000 1,083,536.78 0.01
BLACKROCK EUROPEAN CLO IV DAC E3R+0.85% 15-07-30 EUR 9,869,000 9,688,397.37 0.13
CADOGAN SQUARE CLO X DAC 1.95% 25-10-30 EUR 12,413,000 10,930,689.61 0.14
FAIR OAKS LOAN FUNDING | DAC E3R+1.65% 15-04-34 EUR 6,988,000 6,600,202.10 0.09
FAIR OAKS LOAN FUNDING | DAC E3R+2.4% 15-04-34 EUR 8,735,000 8,187,434.88 0.10
FAIR OAKS LOAN FUNDING | DAC E3R+3.4% 15-04-34 EUR 6,988,000 6,174,237.15 0.07
GLG EURO CLO IV DAC E3R+0.7% 15-05-31 EUR 11,800,000 11,545,288.53 0.15
GLG EURO CLO IV DAC E3R+1.05% 15-05-31 EUR 5,400,000 5,103,614.22 0.06
GLG EURO CLO IV DAC E3R+1.6% 15-05-31 EUR 4,500,000 4,186,279.15 0.06
HARVEST CLO XV E3R+1.8% 22-11-30 EUR 2,500,000 2,343,442.50 0.03
HARVT VIII E3R+1.15% 15-01-31 EUR 4,100,000 3,893,136.69 0.05
HARVT VIII E3R+1.65% 15-01-31 EUR 2,200,000 2,039,452.73 0.03
INVESCO EURO CLO E3R+1.65% 15-07-34 EUR 8,672,000 8,152,077.76 0.10
INVESCO EURO CLO E3R+2.15% 15-07-34 EUR 8,672,000 8,021,637.29 0.10
INVESCO EURO CLO E3R+3.05% 15-07-34 EUR 5,637,000 4,828,802.45 0.06
MADISON PARK EURO FUNDING XVI DAC E3R+1.6% 25-05-34 EUR 5,036,500 4,685,587.57 0.06
MADISON PARK EURO FUNDING XVI DAC E3R+2.15% 25-05-34 EUR 8,672,500 8,059,405.42 0.11
MADISON PARK EURO FUNDING XVI DAC E3R+3.2% 25-05-34 EUR 4,960,000 4,363,438.98 0.06
MADISON PARK EURO FUNDING XVII E3R+1.65% 27-07-34 EUR 6,894,000 6,452,190.73 0.09
MADISON PARK EURO FUNDING XVII E3R+2.15% 27-07-34 EUR 6,102,000 5,636,032.30 0.08
MADISON PARK EURO FUNDING XVII E3R+3.1% 27-07-34 EUR 6,678,000 5,819,635.48 0.08
MONTMARTRE EURO CLO 20202 DAC E3R+1.7% 15-07-34 EUR 8,211,000 7,715,042.46 0.10
MONTMARTRE EURO CLO 20202 DAC E3R+2.1% 15-07-34 EUR 8,211,000 7,452,245.03 0.10
MONTMARTRE EURO CLO 20202 DAC E3R+3.1% 15-07-34 EUR 8,211,000 7,165,686.60 0.09
OCP EURO CLO 20193 DAC E3R+2.3% 20-04-33 EUR 2,710,000 2,528,485.28 0.03
OCP EURO CLO 20193 DAC E3R+3.3% 20-04-33 EUR 2,360,000 2,131,624.29 0.03
PENTA CLO 6 DAC E3R+1.7% 25-07-34 EUR 8,642,000 8,150,525.43 0.11
PENTA CLO 6 DAC E3R+2.3% 25-07-34 EUR 6,050,000 5,665,336.77 0.08
PENTA CLO 6 DAC E3R+3.3% 25-07-34 EUR 8,642,000 7,516,434.33 0.10
PHOSAGRO BOND FUNDING DAC 2.6% 16-09-28 usb 16,352,000 11,117,255.54 0.14
PROVIDUS CLO IV DAC E3R+1.63% 20-04-34 EUR 8,741,000 8,183,168.32 0.10
PROVIDUS CLO IV DAC E3R+2.2% 20-04-34 EUR 6,556,000 6,078,321.75 0.08
PROVIDUS CLO IV DAC E3R+3.25% 20-04-34 EUR 7,255,000 6,494,081.57 0.08
PURPLE FINANCE CLO 1 E3R+0.8% 25-01-31 EUR 5,452,000 5,203,166.74 0.07
PURPLE FINANCE CLO 1 E3R+1.3% 25-01-31 EUR 6,633,000 6,373,447.76 0.08
PURPLE FINANCE CLO 1 E3R+1.75% 25-01-31 EUR 4,089,000 3,842,881.68 0.05
ST PAULS CLO Il R DAC E3R+1.15% 15-01-32 EUR 11,321,000 10,579,173.74 0.13
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ST PAULS CLO Il R DAC E3R+1.6% 15-01-32 EUR 7,943,000 7,403,464.84 0.09
ST PAULS CLO S8X B2 FIX 17-01-30 EUR 7,470,000 6,586,365.98 0.09
TORO EUROPEAN CLO 2 E3R+1.85% 25-07-34 EUR 4,062,000 3,838,001.01 0.05
TORO EUROPEAN CLO 2 E3R+2.45% 25-07-34 EUR 4,062,000 3,771,831.71 0.05
VOYA EURO CLO Il DAC E3R+1.67% 15-07-35 EUR 3,885,000 3,626,173.53 0.04
VOYA EURO CLO Il DAC E3R+2.15% 15-07-35 EUR 5,611,000 5,261,518.87 0.07
VOYA EURO CLO Il DAC E3R+3.2% 15-07-35 EUR 4,748,000 4,148,820.44 0.05
7ANLIUE &Rt 393,299,898.32 5.08
ARSIV
MIZRAHI TEFAHOT BANK 3.077% 07-04-31 usb 14,061,000 11,696,368.42 0.15
ARSI BF 11,696,368.42 0.15
157
ENELIM 8.75% 24/09/2073 usbh 4,486,000 4,326,725.46 0.06
ENI 2.0% PERP EUR 17,788,000 15,083,357.75 0.19
ENI 2.75% PERP EUR 16,351,000 12,939,709.91 0.17
ENI 3.375% PERP EUR 43,912,000 36,842,703.37 0.48
FINEBANK BANCA FINE 5.875% PERP EUR 6,202,000 6,023,434.71 0.07
INTE 5.71% 15-01-26 usb 13,654,000 12,675,244.78 0.16
ITALY BUONI POLIENNALI DEL TESORO 0.5% 01-02-26 EUR 200,000,000 182,119,195.65 2.35
ITALY BUONI POLIENNALI DEL TESORO 0.95% 01-03-23 EUR 87,360,000 87,505,816.39 1.13
ITALY BUONI POLIENNALI DEL TESORO 3.5% 15-01-26 EUR 294,831,000 295,175,503.61 3.80
ITALY GOVERNMENT INTL BOND 1.25% 17-02-26 uUsD 56,400,000 46,213,503.24 0.60
TRASMISSIONE ELETTRICITA RETE NAZIONALE 2.375% PERP EUR 14,276,000 12,285,389.76 0.15
UNICREDIT 4.875% 20-02-29 EMTN EUR 42,365,000 43,658,151.00 0.57
UNICREDIT SPA 5.861% 19-06-32 usbD 4,843,000 4,007,627.43 0.05
13Y7 &&t 758,856,363.06 9.78
Tr—S—
SARANAC CLO V LTD L3RUSD+1.31% 26-07-29 usbD 32,000,000 17,785,711.56 0.23
So—— &F 17,785,711.56 0.23
o TNGY
B2W DIGITAL LUX SARL 4.375% 20-12-30 usb 6,183,000 3,710,784.07 0.05
GAZPROM 7.288% 16/08/37 *USD usSb 11,448,000 8,681,061.76 0.1
MILLICOM INTL CELLULAR 4.5% 27-04-31 usbD 3,922,000 3,138,151.23 0.04
MOVIDA EUROPE 5.25% 08-02-31 usSb 5,431,000 3,938,337.97 0.05
SBB TREASURY OYJ 0.75% 14-12-28 EUR 51,494,000 33,119,702.83 0.43
SBB TREASURY OYJ 1.125% 26-11-29 EUR 6,669,000 4,272,636.45 0.06
SCULPTOR EUROPEAN CLO VIII DAC E3R+1.6% 17-07-34 EUR 5,117,000 4,779,974.59 0.07
SCULPTOR EUROPEAN CLO VIII DAC E3R+2.1% 17-07-34 EUR 7,805,000 7,160,239.62 0.09
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SCULPTOR EUROPEAN CLO VIIl DAC E3R+3.1% 17-07-34  EUR 6,071,000 5,327,832.09 0.06
oIy a5t 74,128,720.61 0.96
A0
PEMEX PETROLEOS MEXICAN 3.75% 16/04/2026  EUR 45,310,000 41,208,892.59 0.53
PETROLEOS MEXICANOS 2.75% 21/04/27 EMTN  EUR 15,697,000 12,653,242.04 0.16
PETROLEOS MEXICANOS 4.75% 26-02-29 EUR 28,966,000 23,912,522.20 0.31
PETROLEOS MEXICANOS 4.875% 21-02-28 EUR 77,566,000 66,904,590.49 0.86
PETROLEOS MEXICANOS 7.69% 23-01-50 usD 37,518,000 25,624,830.13 0.33
PETROLEOS MEXICANOS FIX 28-01-60 usD 27,660,000 17,253,998.58 0.23
SEAMEX 12.0% 31-08-24 usD 515,302.3 518,828.91 0.00
A%La BF 188,076,904.94 2.42
JILox—
ADEVINTAA 3.0% 15-11-27 EUR 2,481,000 2,211,947.96 0.03
AKER BP A 4.0% 15-01-31 usD 3,035,000 2,559,582.69 0.03
VAR ENERGI A 8.0% 15-11-32 usD 24,558,000 24,106,456.48 0.31
L — At 28,877,987.13 0.37
*5u5
ALME LOAN FUNDING IV BV E3R+1.2% 15-01-32  EUR 13,636,000 12,926,202.11 0.16
ASR NEDERLAND NV 7.0% 07-12-43 EUR 8,818,000 8,873,551.59 0.12
BARINGS EURO CLO 20181 E3R+1.0% 15-04-31  EUR 5,000,000 4,752,185.17 0.06
BARINGS EURO CLO 20181 E3R+1.5% 15-04-31  EUR 2,950,000 2,784,820.26 0.04
CAIRN CLO E3R+2.25% 20-10-33 EUR 6,557,000 6,164,948.01 0.08
CAIRN CLO E3R+3.4% 20-10-33 EUR 6,557,000 5,778,165.22 0.07
NE PROPERTY BV 1.875% 09-10-26 EUR 19,111,000 16,161,939.70 0.21
NEW EUROPE PROPERTY COOPERATIF 1.75% 23-11-24  EUR 4,496,000 4,214,756.11 0.05
PROSUS NV 1.539% 03-08-28 EMTN EUR 33,433,000 27,332,853.29 0.35
PROSUS NV 1.985% 13-07-33 EUR 2,587,000 1,775,827.37 0.02
PROSUS NV 2.031% 03-08-32 EMTN EUR 27,075,000 19,467,426.07 0.25
PROSUS NV 3.832% 08-02-51 usD 25,128,000 14,961,065.09 0.20
PROSUS NV 4.027% 03-08-50 usD 11,317,000 6,979,364.54 0.09
PROSUS NV 4.987% 19-01-52 usD 8,480,000 5,940,455.41 0.08
REPSOL INTL FINANCE BV 3.75% PERP EUR 8,475,000 8,059,635.03 0.11
REPSOL INTL FINANCE BV 4.247% PERP EUR 7,627,000 6,846,805.12 0.08
TEVA PHAR FIN 1.625% 15-10-28 EUR 10,517,000 7,893,130.96 0.11
TEVA PHARMACEUTICAL FINANCE Il BV 3.75% 09-05-27  EUR 17,734,000 15,492,245.06 0.20
TEVA PHARMACEUTICAL FINANCE II BV 6.0% 31-01-25  EUR 11,457,000 11,610,523.80 0.15
TEVA PHARMACEUTICAL INDUSTRIES 4.375% 09-05-30  EUR 9,578,000 8,012,835.08 0.10
THERMO FISHER SCIENTIFIC FINANCE | BV 0.0% 18-11-25  EUR 3,994,000 3,616,866.55 0.05
AS5o8 & 199,645,601.54 2.58
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RILEHIL
BCP 3.871% 27-03-30 EMTN EUR 7,300,000 5,999,011.90 0.08
RILMHIIL BF 5,999,011.90 0.08
—==7
GLOBALWORTH REAL ESTATE INVESTMENTS 2.95% 290726  EUR 2,632,000 2,124,365.80 0.03
GLOBALWORTH REAL ESTATE INVESTMENTS 3.0% 29-03-25  EUR 12,337,000 11,109,205.71 0.14
ROMANIAN GOVERNMENT INTL BOND 4.625% 03-04-49 ~ EUR 69,749,000 53,069,983.74 0.69
ROU 3.875% 29-10-35 EMTN EUR 22,561,000 16,833,706.26 0.21
L—==7 & 83,137,261.51 1.07
xE
BARCLAYS 8.0% PERP usD 19,208,000 17,621,506.49 0.23
BP CAP MK 3.25% PERP EUR 9,127,000 8,570,919.40 0.1
CARNIVAL 1.0% 28-10-29 EUR 5,993,000 2,506,695.80 0.03
INFORMA 2.125% 06-10-25 EMTN EUR 12,171,000 11,626,609.51 0.15
NATWEST GROUP 7.416% 06-06-33 GBP 6,300,000 7,204,932.18 0.09
ROYAL BK SCOTLAND GROUP 5.125% PERP GBP 14,170,000 13,457,500.67 0.18
SCC POWER 4.0% 17-05-32 usD 4,350,702 139,524.25 0.00
SCC POWER 8.0% 31-12-28 uUsD 8,032,066 2,608,923.04 0.03
SEADRILL NEW FINANCE AUTRE V+0.0% 15-07-26  USD 13,587,272 12,055,783.71 0.15
VODAFONE GROUP 3.0% 27-08-80 EUR 21,200,000 17,182,022.08 0.23
VODAFONE GROUP 6.25% 03-10-78 uUsD 50,492,000 46,170,906.70 0.60
E o5 139,145,323.83 1.80
a7
GAZPROM 1.5% 17-02-27 EUR 69,079,000 49,160,248.22 0.63
GAZPROM 1.85% 17-11-28 EUR 39,550,000 26,413,104.11 0.34
GAZPROM 2.95% 15-04-25 EUR 32,972,000 23,969,944.15 0.31
GAZPROM 3.0% 29-06-27 USD 58,037,000 38,008,066.86 0.49
GAZPROM 3.25% 25-02-30 USD 58,049,000 38,392,125.65 0.49
RUSSIAN FOREIGN BOND EUROBOND 1.85% 20-11-32  EUR 61,600,000 25,174,101.57 0.33
== 201,117,590.56 2.59
SUHR—IL
VENA ENERGY CAPITAL PTE 3.133% 26-02-25 usD 18,002,000 15,756,367.99 0.20
Suii—n &5t 15,756,367.99 0.20
RYT—TY
SAMHALLSBYGGNADSBOLAGET INORDEN AB 1.0% 12-08-27  EUR 7,230,000 5,084,679.74 0.06
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 1.125% 04-09-26  EUR 3,453,000 2,587,969.81 0.03
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.624% PERP  EUR 18,683,000 7,736,013.76 0.10
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.625% PERP  EUR 9,224,000 3,862,510.83 0.05
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SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.875% PERP  EUR 35,066,000 14,932,971.39 0.20
Ax—T7r &t 34,204,145.53 0.44
2954F
UKRAINE GOVERNMENT INTL BOND 4.375% 27-01-32  EUR 41,437,000 7,689,878.46 0.10
UKRAINE GOVERNMENT INTL BOND 7.253% 15-03-35  USD 13,559,000 2,459,105.21 0.03
UKRAINE GOVERNMENT INTL BOND 7.375% 25-09-34  USD 8,802,000 1,592,566.13 0.02
v954% At 11,741,549.80 0.15
HHmIRF T EETHIETMEISh - E%
HLUVELPOH @IS A5t 3,353,920,329.40 43.26
EHBLUVELOFMIS 5 3,353,920,329.40 43.26
ik T
stk EYErS AP0k BV EIEY bt HIE
ARSY
SPAI LETR DEL TESO ZCP 07-07-23 EUR 68,000,000 67,151,702.39 0.87
SPAI LETR DEL TESO ZCP 09-06-23 EUR 160,908,000 159,279,105.68 2.05
SPAI LETR DEL TESO ZCP 12-05-23 EUR 89,226,000 88,538,088.56 1.14
ARSY BE 314,968,896.63 4.06
b 35
UNIT STAT TREA BIL ZCP 09-03-23 usD 200,000,000 185,938,262.93 2.40
UNIT STAT TREA BIL ZCP 23-03-23 usD 89,272,000 82,852,517.76 1.07
*E &5 268,790,780.69 3.47
Fov
HELLENIC TBILL ZCP 10-03-23 EUR 68,791,000 68,534,357.52 0.89
Fyoe &8 68,534,357.52 0.89
1587
ITAL BUON ORDI DEL ZCP 28-04-23 EUR 76,431,000 75,896,143.01 0.98
ITALY BUONI TES BOT ZCP 140423 EUR 84,518,000 83,998,942.53 1.08
15)7 &5t 159,895,085.54 2.06
MR ELIZELTIETIME I S B HEE S
&t 812,189,120.38 10.48
EHA a5t 812,189,120.38 10.48
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EMABRERX—L
ToRBERLUSNERRELEVT—ILUCITE XY
AFFELURIZEFDHROEDREDI7ZUR
IS5V R
CARMIGNAC COURT TERME CCT-AEURACCEUR  EUR 14,800 54,384,968.00 0.70
IS5V BE 54,384,968.00 0.70
ToRBERLUSERRELEVT—ILUCITE LT
AFFELURIZEOHOEOREDNDI7Z7UR &5t 54,384,968.00 0.70
EA/ERF—L A 54,384,968.00 0.70
SEMERAER
SEERE|
MR T E - (SEUTIRCH TS5 HEE]
EC EURUSD 0323 usD 19,750 14,708,568.46 0.19
EURO STOXX 50 0323 EUR -12,040 17,458,000.00 0.23
JAP GOVT 10 0323 JPY -1,528 21,755,605.43 0.28
NQ USA NASDAQ 0323 usD -2,057 32,342,801.66 0.41
SP 500 MINI 0323 usD -2,035 16,053,580.17 0.21
TPX BANKS 0323 JPY 11,258 1,137,171.43 0.01
US 10YR NOTE 0323 usD 11,816 -824,970.51 -0.01
XEUR FBTP BTP 0323 EUR 3,891 -10,372,351.22 -0.13
HnlTT R E (X EO TR BT HEMERE] &5 92,258,405.42 1.19
JEEETIRIZEI1T5EMERE
BOFA SECURITIES EURO usD 16,873 -75,183.09 0.00
BOFA SECURITIES EURO EUR -903,458 3,102,236.02 0.04
GDMNTR MERRILL 0323 usD 41,620 -603,756.76 -0.01
UBS EUROPE SE 0323 usD 741,792 -794,373.96 -0.01
JEEETIRIZEITH MG A 1,628,922.21 0.02
SPms &5t 93,887,327.63 1.21
FFLarms|
JEEMHIBIZE1THF T avms|
DOLLAR US 01/2023 PUT 1.015 EUR 20,500,000 6,539.50 0.00
US DOLLAR 03/2023 CALL 1.4 EUR 52,500,000 36.75 0.00
JEEETIBIZEITHF T avmEl &5 6,576.25 0.00
*A7Lavmsl At 6,576.25 0.00
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FIX/12.109/BZDIOV/O0. BRL 999.46 -2.44 -0.01
FIX/12.569/BZDIOV/O0. BRL 1,652,399,325 -784,542.02 -0.01
FIX/12.61/BZDIOV/0.0 BRL 464,096,000 -140,759.16 0.00
FIX/13.34/BZDIOV/0.0 BRL 704,678,000 1,545,562.49 0.02
FIX/13.48/BZDIOV/0.0 BRL 709,278,513.97 1,891,654.12 0.02
FIX/5.006/PRIB6R/0.0 CZK 894,846,000 -529,179.49 -0.01
FIX/8.46/MXIBTI/0.0 MXN 492,797,000 -474,213.80 0.00
FIX/8.47/MXIBTI/0.0 MXN 492,796,000 -458,418.26 0.00
FIX/8.535/MXIBT1/0.0 MXN 505,324,000 -361,825.08 0.00
FIX/8.54/MXIBTI/0.0 MXN 505,324,000 -353,731.35 -0.01
FIX/8.555/MXIBT1/0.0 MXN 505,325,000 -329,450.80 -0.01
PRIB6R/0.0/FIX/5.006 CzZK 421,302,000 249,142.73 0.00
PRIB6R/0.0/FIX/5.006 CzZK 473,544,000 280,036.76 0.01
SMRTYTImE| At 534,273.70 0.00
LY FIHIN-RTYTS
ITRAXX EUR XOVER S38 EUR 71,608,000 827,314.27 0.01
HLOYRTFIHIM-RTYT & 827,314.27 0.01
ERRFMI
AUTONATION INC uUsD 73,245 1,140,695.69 0.02
BDF KELLOGG CHASDEFX usD -112,714 256,384.98 0.00
DICK'S SPORTING GOOD INC usb -139,343 -415,927.92 -0.01
FORD MOTOR COMPANY usD -557,591 1,185,974.77 0.02
MSF EXPD USD 1230 usD -148,024 957,930.33 0.02
PENSKE AUTO GROUP usD -104,789 1,131,102.63 0.01
PERNOD RICARD EUR -83,873 114,219.89 0.00
UBS CHIPOTLE 1230 usD -15,529 3,226,439.66 0.04
UBS VF CORP 1230 uUsD -525,875 1,521,070.51 0.02
ESREME G5 9,117,890.54 0.12
FOMDOEMSBMER S5 10,479,478.51 0.13
smElEs 8% 104,373,382.39 1.34
JEFERLS
APPEL MARGE B.P.S.S. JPY -3,223,721,904 -22,892,776.75 -0.30
APPEL MARGE B.P.S.S. EUR -7,086,633.71 -7,086,633.71 -0.09
APPEL MARGE B.P.S.S. GBP -0.01 -0.01 0.00
APPEL MARGE B.P.S.S. usD -66,470,743.07 -62,282,261.02 -0.80
ENEERLE &FF -92,261,671.49 -1.19
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MEEIC
sl aOZEE
(%)

S EENE 2,672,580,568.43 34.48
XL ENE -2,407,784,235.82 -31.06
SREE 58,123,539.39 0.75
MEE 7,752,696,835.76 100.00
ANE=pyH-/MJETY AJPY Inc 1=yhk JPY 666,126 11,493.00
ANE=¥vY-/FJETY BJIPY Inc 1=vwhk JPY 357,752 13,232.00
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