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

EREESGES
2023412 H 29 BT T3 B IR
(&FITL—1FR)

2023412 7 29 HHTE

BEDL
SR 6,419,323,113.64
BB LUELEES 2,743,941,396.77
BEITHIS T IXE LIS TOERS| 2,740,879,397.49
FITHE . FLMS LS TOEEI 3,061,999.28

BHELUVELUOA MRS 3,385,998,331.91
WIS E LB U TRIS TOREI 3,385,998,331.91
RS 12,455,515.40
A TIEE LTS TOREI 12,455,515.40
RETRERIIS 12,455,515.40
£FABRERX—L 81,452,841.13
—RIFERE )T —ILUCITSE L VAIFSHEL IZHEDRZEDT7UR 81,452,841.13
EVERES 195,475,028.43
WIS E LB UG TOREI 140,618,627.49
ZDHDERE] 54,856,400.94

S HEnE 3,590,542,950.75
ABFH 3,259,726,365.40
FDith 330,816,585.35
RE 201,750,692.13
Be 201,750,692.13
BESE 10,211,616,756.52
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RERBRER (a)
SHEEOHEFYEFNLT 12 -AR(a, b)
REHEE(ZEHITEF4E (K (alb)
BRXEXEFH
SRR
SEERER
A TIEE LB LTS TOREI
Z DD ERE|
ZIEE
BETHN
ZDith
SRENE
EHRITEA

ARG

(a) KL B L OS2 & T
(b) AR\ S Hh DIV I Y 4 PERR %

HILE= ey M) EDTY AIPYISR /B JIPYISR
2023412 7 29 HHAE

6,758,882,345.30
26,057,597.35
3,626,449.77
-282,581,087.11
56,198,481.86
6,562,183,787.17

237,715,946.88
237,715,946.88
131,172,984.28
106,542,962.60
3,349,851,314.25
3,217,102,875.53
132,748,438.72
61,865,708.22
61,865,708.22

10,211,616,756.52
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2023412 H 29 BT T3 B IR
(&FITL—1FR)

2023412 7 29 HHTE
~YSHE|
FHTIEFE I ELTIETOREE

ScHhErs|
EURO BUND 0324
EURO BTP 0324
SHORT EUR-BTP 0324
JAP GOVT 10 0324
US TBOND 30 0324
DJ STX600 AUT 0324
DJE 600 EUROP 0324
MSCI CHINA 0324
SP 500 MINI 0324
NQ USA NASDAQ 0324
FFay
DJ EURO STOXX 50 01/2024 CALL 4250
DJ EURO STOXX 50 01/2024 CALL 4325
JEETIETOEE
FFay
EURJPY C 160 01/24
USDJPY P 143 01/24
EURUSD C1.09 0124
LY TI+ILN RS
ITRAXX EUR XOVER S40
ESREFRH
MSF EXPD USD 1230
CFD AC ACCOR SA
CFD CPRT COPART
MS KONINKLIJKE EUR 1
SHBA SVENSKA
ML XPENG INC
MS KOHL S (EUR) 1230
ML INTUIT INC
MS DOLLAR GEN 1230

82,194,780.00
89,719,950.00
735,351,750.00
188,411,552.94
311,028,945.82
32,464,240.00
215,454,190.00
35,448,848.05
607,817,860.86
170,443,045.31

544,149,830.28
518,711,931.71

5,412,400.00
246,880,432.72
528,604,946.36

500,282,945.00

6,488,909.97
7,243,198.60
11,144,223.06
15,324,556.92
7,244,719.91
8,898,004.68
7,643,655.53
7,102,137.84
7,061,178.88
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AL RATvT
FIX/2.658/CPURNSA 45,306,658.22
FIX/2.652/CPURNSA 75,513,511.07
FIX/2.6625/CPURNSA 40,776,716.61
FIX/2.6625/CPURNSA 87,593,355.36
FIX/2.4795/CPURNSA 339,745,620.78

2.5277/CPURNSA

FIX 2.581/CPTFEMU
FIX/2.45/CPURNSA
FIX/2.47/CPURNSA
FIX/2.465/CPURNSA
FIX/2.5525/CPURNSA
FIX/2.535/CPRUNSA
FIXE/2.535/CPURNSA
FIX/2.5225/CPURNSA
FIX/2.57625/CPURNSA
FIX/2.585/CPURNSA
FIX/2.512/CPTFEMU
FIX/2.457/CPURNSA
FIX/2.505/CPTFEMU
FIX/2.209/CPTFEMU

484,715,520.75
431,723,000.00
65,486,805.78
359,676,820.71
66,084,280.09
65,532,068.98
59,699,452.32
65,532,068.98
59,634,273.30
59,632,462.77
63,501,561.58
214,356,000.00
117,877,155.66
295,889,000.00
288,190,000.00

ZOMDIASYRAVE
ZDHDEE|
BHEMIEELXEUTS TOaZIVR AV
£EMRH

FV CBOT UST 5 0324

EURO BOBL 0324

EC EURUSD 0324

MME MSCI EMER 0324

DJS BAS R FUT 0324

E-MIN RUS 200 0324

IFSC NIFTY 50 0124

*Foay

EUREX EURO BUND 01/2024 PUT 132
EUREX EURO BUND 01/2024 PUT 133
S&P 500 INDEX 03/2024 PUT 4000

DJ EURO STOXX 50 01/2024 CALL 4100
DJ EURO STOXX 50 01/2024 CALL 4450

S&P 500 INDEX 02/2024 PUT 4550
DJ EURO STOXX 50 02/2024 PUT 4300

BBG CALC SOFR 3M 06/2024 PUT 94.8125

1,108,265,101.79
462,687,120.00
1,201,968,100.76
131,148,377.31
167,618,695.00
238,572,389.44
102,769,932.56

25,759,747.20
41,485,304.85
10,725,802.49
552,997,795.00
405,347,383.74
85,950,207.85
40,355,048.00
559,921,907.39
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JEEMSATORE
s
IBOV BOFA 0224 140,827,132.19
GDMNTR BOFA USD 0324 58,451,247.93
FFay

YEN 01/2024 PUT 150
USDJPY P 147 01/24
EURUSD P1.04 0124
EURNOK P11 0324
EURTRY P31 0224
EURTRY P31 0224
SRRTvS
FIX/12.109/BZDIOV/0.
FIX/8.46/MXIBTI/0.0
FIX/8.47/MXIBTI/0.0
FIX/8.535/MXIBTI/0.0
FIX/8.585/MXIBTI/0.0
FIX/8.525/MXIBTI/0.0
FIX/12.0/BZDIOV/0.0
FIX/2.8053/E6R/0.0
FIX/8.50 /MXIBTI/0.0
FIX/4.4413/SOFFRATE/
MUTKCA/0.0/FIX/0.261
MUTKCA/0.0/FIX/0.265
MUTKCA/0.0/FIX/0.432
MUTKCA/0.0/FIX/0.432
FIX/4.5163/SOFFRATE/
MUTKCA/0.0/FIX/0.364
MUTKCA/0.0/FIX/0.352
FIX/10.537/BZDIOV/0.
FIX/10.505/BZDIOV/0.
FIX/3.3393/E6R/0.0

53,705,421.00
269,382,860.90
366,137.48
81,375,501.33
11,063,941.50
7,547,937.00

186.26
26,343,342.22
26,343,288.77
27,012,995.34
53,977,131.19
53,977,131.19

125,137,766.84
117,112,000.00

106.91

339,745,620.78
346,746,092.93
377,965,704.89
225,571,105.26
225,571,098.84
484,714,615.49
361,135,259.55
377,305,494.47

81,158,601.93
243,215,646.81
663,133,000.00
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SRS s
BAYEEIUEREIEICLDIA
BABLCELOAMIESFICEHILA
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BEHIHIZLDIRA
EREMERGIZLBHIRA

B/E()

SRMIREII=RB%H
SREMIME| <L 5%,
SIS DEH

252

SRMEIREE( - 2)

ZDHDINA(3)
EREHSLCRMENE ) ()

FEFFECETAMALE (MBRR)(1-2+3 -4

LEHEEDFELZBINE (5)
SEHEEOINEIET SRR L% (6)

#HEMN1 -2+3-4+5-06)
() P2 I B B L ORI TS | 12 B s,
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22,168,101.85
37,027,737.35
155,137,703.79
4,095,977.55
2,459,298.15
220,888,818.69

36,836,743.04
5,499,002.91
42,335,745.95

178,553,072.74

113,907,753.47

64,645,319.27

-8,332,414.99
114,422.42

56,198,481.86
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FmEESR") R+
G4 T2 —aFor)
2023412 29 H HAE
=g WEEIC
HIEES D 2 F EE (L B EHHEE
% B % %)
BB LUELEH
HFTHIEE - (ZEUTIE TG I Sh 5% K & KU B LIET 2%
NF—
ANHEUSER BUSCH INBEV SA/NV EUR 797,433 46,586,035.86 0.71
RIL¥— BEt 46,586,035.86 0.71
ISTL
ITAU UNIBCO BCO MULTI.ADR PF usD 10,924,141 68,730,167.88 1.05
IS && 68,730,167.88 1.05
hr5
AGNICO EAGLE MINES usD 1,587,994 78,849,835.60 1.20
CANADIAN PACIFIC KANSAS CITY CAD 848,796 61,092,800.11 0.93
hr5 &t 139,942,635.71 2.13
hE
KE HOLDINGS INC usD 2,032,620 29,827,339.16 0.45
hE &5 29,827,339.16 0.45
BE
SAMSUNG ELECTRONICS CO LTD KRW 675,911 37,295,145.96 0.57
BE &5 37,295,145.96 0.57
Fow—Y
NOVO NORDISK A/S-B DKK 1,212,143 113,514,166.29 1.73
Fov—y &Ft 113,514,166.29 1.73
FA)h
ADVANCED MICRO DEVICES INC usD 999,551 133,385,065.78 2.03
ALPHABET- A usD 283,235 35,816,862.49 0.54
AMAZON.COM INC usD 965,144 132,751,531.58 2.03
BAXTER INTL INC usD 2,399,693 83,983,281.02 1.28
BIOGEN IDEC INC usD 163,925 38,400,282.67 0.59
ELI LILLY & CO usD 299,011 157,787,074.75 2.41
ESTEE LAUDER COMPANIES INC -A- usD 472,164 62,512,094.33 0.96
FREEPORT-MCMORAN INC usD 1,653,538 63,722,548.01 0.97
GENERAL ELECTRIC CO usD 671,738 77,611,841.71 1.18
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sy = MEEIC
BBESOAT ax  EEELE o EBHEIE
= (%)
HUMANA INC usD 78,958 32,723,271.61 0.50
INTERCONTINENTALEXCHANGE GROUP usD 634,317 73,747,641.61 1.13
Meta Platforms - A usD 394,135 126,291,607.84 1.93
MICROSOFT CORP usD 309,422 105,332,049.86 1.60
NEWMONT CORP usD 1,981,209 74,233,685.34 1.13
NVIDIA CORP usD 236,394 105,976,586.86 1.61
SCHLUMBERGER LTD usD 1,190,804 56,098,710.14 0.85
SNAP INC - A usD 2,166,324 33,201,344.61 0.50
SP GLOBAL usD 187,591 74,808,842.00 1.14
TMOBILE US INC usD 573,871 83,292,207.88 1.27
FA)H &Et 1,551,676,530.09 23.65
IS5V R
HERMES INTERNATIONAL EUR 68,986 132,370,336.80 2.02
L'OREAL EUR 69,244 31,204,808.60 0.48
ORPEA EUR 672,493,111 11,365,133.58 0.17
SAFRAN SA EUR 97,078 15,480,057.88 0.23
IS5V BE 190,420,336.86 2.90
1R
KOTAK MAHINDR BANK INR 3,161,877 65,633,626.57 1.00
1UF & 65,633,626.57 1.00
So—T—
GLENCORE XSTRATA GBP 13,953,086 76,016,985.76 1.16
So—S— o5 76,016,985.76 1.16
*525
AIRBUS SE EUR 685,399 95,805,072.22 1.46
ASML HOLDING NV EUR 41,989 28,623,901.30 0.44
A58 &Ft 124,428,973.52 1.90
AFYR
ASTRAZENECA PLC GBP 701,321 85,788,501.53 1.31
LINDE PLC uUsD 44,854 16,635,346.27 0.25
A4F¥)R AFt 102,423,847.80 1.56
LR
NESTLE SA-REG CHF 53,033 5,562,275.82 0.09
UBS GROUP AG CHF 4,349,533 122,106,928.36 1.86
ALR Bt 127,669,204.18 1.95
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B
TAIWAN SEMICONDUCTOR-SP ADR usD 708,616 66,714,401.85 1.01
BE At 66,714,401.85 1.01
BHRITIBELIZELHIET
BEIShA%A B IVELESF a5 2,740,879,397.49 41.77
BE TS EEEHAIETMEISh TOELBR S S UELET %
AFYR
PARATUS ENERGY SERVICES LTD uUsD 1,810 3,061,999.28 0.04
1¥YR At 3,061,999.28 0.04
BEhSE - ZELHIET
WEISh TWVEL MRS LUELETSH &5 3,061,999.28 0.04
HABLVELETSH &5t 2,743,941,396.77 41.81
BHH SVEL DS
R ThIBE - (ZIELU IR TG I Sh 5% K UIELIET 2%
F—ZSUT
APA INFRASTRUCTURE 7.125% 09-11-83 EUR 7,300,000 7,756,150.00 0.12
F—R5)F7 &t 7,756,150.00 0.12
Py )b 4
RAIFFEISEN BANK INTL AG 6.0% PERP EUR 21,200,000 19,440,394.79 0.29
A—RN)7 BF 19,440,394.79 0.29
NF—
KBC GROUPE 4.25% PERP EUR 4,200,000 3,914,923.05 0.06
RE¥— &t 3,914,923.05 0.06
INSa—45
ODFJELL DRILLING 9.25% 31-05-28 usD 10,000,000 9,350,802.86 0.14
NSa—4% &&t 9,350,802.86 0.14
a—rORT—L
IVORY COAST GOVERNMENT INT BOND 5.25% 22-03-30  EUR 8,906,000 8,386,139.26 0.12
IVORY COAST GOVERNMENT INT BOND 5.75% 31-12-32  USD 8,803,000 4,057,082.70 0.06
IVORY COAST GOVERNMENT INT BOND 6.625% 22-03-48  EUR 9,794,000 8,342,579.51 0.13
a—kCRO—L &t 20,785,801.47 0.31
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7SO REESR

SHELF DRILLING 9.625% 15-04-29 uUSsD 30,600,000 27,609,360.43 0.42
75OEREER &% 27,609,360.43 0.42

RARAY
BBVA 6.0% PERP EUR 37,600,000 37,572,521.01 0.57
CAIXABANK 3.625% PERP EUR 4,200,000 3,263,092.38 0.05
ARSY Bt 40,835,613.39 0.62

FAYH
BORR IHC LTD BORR FINANCE LLC 10.0% 15-11-28 ~ USD 17,300,000 16,464,255.75 0.25
BORR IHC LTD BORR FINANCE LLC 10.375% 15-11-30  USD 19,400,000 18,551,027.42 0.29
CARNIVAL CORPORATION 4.0% 01-08-28 usD 10,321,000 8,875,758.11 0.13
CITADEL FINANCE LLC 3.375% 09-03-26 USsD 43,701,000 37,128,245.38 0.57
LIBERTY MUTUAL GROUP 3.625% 23-05-59 EUR 19,446,000 19,452,997.37 0.30
MERCADOLIBRE 2.375% 14-01-26 USsD 2,878,000 2,469,531.40 0.03
MERCADOLIBRE 3.125% 14-01-31 usD 4,390,000 3,461,290.92 0.05
MURPHY OIL CORPORATION 5.875% 01-12-27 USsD 11,930,000 10,803,431.76 0.17
MURPHY OIL CORPORATION 6.375% 15-07-28 USsD 11,260,000 10,551,720.36 0.17
UNITED STATES TREAS INFLATION BONDS 0.125% 15-04-26  USD 145,684,800 147,347,197.75 2.24
7A)H &Et 275,105,456.22 4.20

ISUR
ACCOR SA 2.625% PERP EUR 17,500,000 17,416,645.49 0.27
BNP PAR 6.875% PERP EUR 21,000,000 21,915,905.82 0.33
BNP PAR 7.375% PERP EUR 58,000,000 62,161,184.64 0.94
BNP PAR 7.75% PERP uSsD 10,960,000 10,452,535.64 0.16
BNP PAR 9.25% PERP uSsD 16,640,000 16,291,721.32 0.25
BPCE 5.75% 01-06-33 EMTN EUR 4,500,000 4,915,909.92 0.07
BQ POSTALE 3.0% PERP EUR 4,200,000 3,108,194.77 0.05
BQ POSTALE 3.875% PERP EUR 6,800,000 6,144,473.65 0.10
CA 7.25% PERP EMTN EUR 37,300,000 39,674,925.84 0.60
CASAASSURANCES 5.875% 25-10-33 EUR 10,400,000 11,561,485.92 0.17
FRANCE GOVERNMENT BOND OAT 0.1% 01-03-29  EUR 245,200,000 290,462,350.47 443
GETLINK 3.5% 30-10-25 EUR 1,000 992.98 0.00
JCDECAUX 1.625% 07-02-30 EUR 4,500,000 3,996,885.51 0.06
JC DECAUX SE 5.0% 11-01-29 EUR 8,400,000 9,254,062.52 0.14
SG 7.875% PERP EMTN EUR 36,200,000 38,709,567.95 0.59
SG 9.375% PERP USsD 16,818,000 16,069,660.03 0.25
SOGECAP 6.5% 16-05-44 EUR 11,500,000 12,534,305.29 0.19
TIKEHAU CAPITAL 6.625% 14-03-30 EUR 11,300,000 12,578,111.51 0.19
TOTALENERGIES SE FR 3.25% PERP EUR 25,381,000 21,801,731.40 0.34
ISVR B 599,050,650.67 9.13
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Fox
ALPHA BANK 4.25% 13-02-30 EMTN EUR 6,240,000 6,338,692.01 0.10
EFG EUROBANK 5.875% 28-11-29 EUR 16,667,000 17,363,658.74 0.26
HELLENIC REPUBLIC GOVERNMENT BOND 1.875% 24-01-52  EUR 33,757,000 24,744,428.97 0.38
NATL BANK OF GREECE 8.0% 03-01-34 EUR 21,000,000 22,366,365.00 0.34
PIRAEUS BANK 6.75% 05-12-29 EUR 12,500,000 13,205,917.01 0.20
PUBLIC POWER CORPORATION OF GREECE 3.375% 31-07-28  EUR 3,291,000 3,151,539.76 0.05
PUBLIC POWER CORPORATION OF GREECE 4.375% 30-03-26  EUR 37,151,000 37,599,489.97 0.57
Fyir & 124,770,091.46 1.90
H—ro—
PERSHING SQUARE 1.375% 01-10-27 EUR 21,400,000 19,089,793.40 0.29
PERSHING SQUARE 3.25% 01-10-31 usD 21,400,000 15,245,251.43 0.23
PERSHING SQUARE 3.25% 15-11-30 usD 35,656,000 26,520,921.93 0.41
H—rP— &% 60,855,966.76 0.93
NHY—
HUNGARY GOVERNMENT INTL BOND 5.0% 22-02-27  EUR 23,834,000 26,228,135.09 0.40
OTP BANK 6.125% 05-10-27 EMTN EUR 35,530,000 37,336,042.32 0.57
NoHY— & 63,564,177.41 0.97
TAIVEHES
BANCO MERCANTILE DEL NORTE SAGRAND 5.875% PERP  USD 17,000,000 14,332,238.34 0.21
BANCO MERCANTILE DEL NORTE SAGRAND 8.375% PERP  USD 22,939,000 20,898,515.51 0.32
TARUHER At 35,230,753.85 0.53
FALSUR
ADAGIO CLO E3R+1.65% 15-04-34 EUR 10,491,000 10,216,866.03 0.16
ADAGIO CLO E3R+2.4% 15-04-34 EUR 8,743,000 8,443,599.80 0.12
ADAGIO CLO E3R+3.45% 15-04-34 EUR 6,994,000 6,630,102.22 0.10
ARBOUR CLO V DAC E3R+1.4% 15-09-31 EUR 2,700,000 2,628,882.59 0.04
AURIUM CLO VI DAC E3R+1.55% 22-05-34 EUR 6,988,000 6,784,620.32 0.11
AURIUM CLO VI DAC E3R+2.2% 22-05-34 EUR 7,425,000 7,173,650.39 0.11
AURIUM CLO VI DAC E3R+3.3% 22-05-34 EUR 7,500,000 7,182,919.00 0.11
AVOCA CLO XIl DAC E3R+1.5% 15-04-34 EUR 9,606,000 9,376,255.59 0.14
AVOCA CLO Xl DAC E3R+3.2% 15-04-34 EUR 4,803,000 4,654,347.12 0.07
BAIN CAPITAL EURO CLO 20181 DAC E3R+1.7% 20-04-32  EUR 2,698,000 2,653,801.95 0.04
BAIN CAPITAL EURO CLO 20211 DAC E3R+1.6% 15-07-34  EUR 8,670,000 8,450,039.35 0.13
BAIN CAPITAL EURO CLO 20211 DAC E3R+2.1% 15-07-34  EUR 8,672,000 8,315,806.32 0.13
BAIN CAPITAL EURO CLO 20211 DAC E3R+3.3% 15-07-34  EUR 7,805,000 7,239,876.16 0.1
BAIN CAPITAL EURO CLO 20221 DAC E3R+4.6% 19-10-34  EUR 7,447,000 7,482,764.55 0.12
BK IRELAND GROUP 4.875% 16-07-28 EUR 7,283,000 7,789,508.17 0.12
BLACK DIAMOND CLO 20151 DESIGACTIV COME3R+1.6% 03-10-20  EUR 5,364,000 4,404,481.60 0.07
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BLACKROCK EUROPEAN CLO Il DESI E3R+1.65% 15-04-34 EUR 8,471,000 8,267,540.18 0.12
BLACKROCK EUROPEAN CLO Il DESI E3R+2.35% 15-04-34 EUR 3,292,000 3,187,675.26 0.04
BLACKROCK EUROPEAN CLO Il DESI E3R+3.5% 15-04-34 EUR 1,223,000 1,172,399.51 0.02
BLACKROCK EUROPEAN CLO IV DAC E3R+0.85% 15-07-30 EUR 9,869,000 8,849,696.52 0.14
CADOGAN SQUARE CLO X DAC 1.95% 25-10-30 EUR 12,413,000 11,429,421.60 0.17
CANYON EURO CLO E3R+8.01% 15-04-37 EUR 5,900,000 6,077,179.36 0.09
FAIR OAKS LOAN FUNDING | DAC E3R+1.65% 15-04-34 EUR 6,988,000 6,856,082.67 0.11
FAIR OAKS LOAN FUNDING | DAC E3R+2.4% 15-04-34 EUR 8,735,000 8,5653,514.12 0.13
FAIR OAKS LOAN FUNDING | DAC E3R+3.4% 15-04-34 EUR 6,988,000 6,873,804.78 0.11
GLG EURO CLO IV DAC E3R+0.7% 15-05-31 EUR 11,800,000 8,867,384.66 0.14
GLG EURO CLO IV DAC E3R+1.05% 15-05-31 EUR 5,400,000 5,259,663.90 0.08
GLG EURO CLO IV DAC E3R+1.6% 15-05-31 EUR 4,500,000 4,371,359.60 0.07
HARVEST CLO XV E3R+1.8% 22-11-30 EUR 2,500,000 2,435,596.83 0.04
HARVT VIII E3R+1.15% 15-01-31 EUR 4,100,000 4,047,804.06 0.06
HARVT VIII E3R+1.65% 15-01-31 EUR 2,200,000 2,148,582.71 0.03
INVESCO EURO CLO E3R+1.65% 15-07-34 EUR 8,672,000 8,448,720.33 0.13
INVESCO EURO CLO E3R+2.15% 15-07-34 EUR 8,672,000 8,283,864.07 0.13
INVESCO EURO CLO E3R+3.05% 15-07-34 EUR 5,637,000 5,180,331.57 0.08
MADISON PARK EURO FUNDING XVI DAC E3R+1.6% 25-05-34 EUR 5,036,500 4,919,792.63 0.08
MADISON PARK EURO FUNDING XVI DAC E3R+2.15% 25-05-34 EUR 8,672,500 8,381,734.73 0.12
MADISON PARK EURO FUNDING XVI DAC E3R+3.2% 25-05-34 EUR 4,960,000 4,779,783.83 0.07
MADISON PARK EURO FUNDING XVII E3R+1.65% 27-07-34 EUR 6,894,000 6,740,062.57 0.10
MADISON PARK EURO FUNDING XVII E3R+2.15% 27-07-34 EUR 6,102,000 5,889,829.53 0.09
MADISON PARK EURO FUNDING XVII E3R+3.1% 27-07-34 EUR 6,678,000 6,366,652.94 0.10
MONTMARTRE EURO CLO 20202 DAC E3R+1.7% 15-07-34 EUR 8,211,000 8,001,114.75 0.12
MONTMARTRE EURO CLO 20202 DAC E3R+2.1% 15-07-34 EUR 8,211,000 7,814,958.88 0.12
MONTMARTRE EURO CLO 20202 DAC E3R+3.1% 15-07-34 EUR 8,211,000 7,578,360.92 0.12
OCP EURO CLO 20193 DAC E3R+2.3% 20-04-33 EUR 2,710,000 2,652,029.35 0.04
OCP EURO CLO 20193 DAC E3R+3.3% 20-04-33 EUR 2,360,000 2,309,845.16 0.03
PENTA CLO 6 DAC E3R+1.7% 25-07-34 EUR 8,642,000 8,469,984.25 0.13
PENTA CLO 6 DAC E3R+2.3% 25-07-34 EUR 6,050,000 5,914,795.47 0.09
PENTA CLO 6 DAC E3R+3.3% 25-07-34 EUR 8,642,000 8,387,741.89 0.12
PROVIDUS CLO IV DAC E3R+1.63% 20-04-34 EUR 8,741,000 8,551,219.63 0.13
PROVIDUS CLO IV DAC E3R+2.2% 20-04-34 EUR 6,556,000 6,400,427.98 0.09
PROVIDUS CLO IV DAC E3R+3.25% 20-04-34 EUR 7,255,000 7,032,421.56 0.11
PROVIDUS CLO VIII DAC E3R+7.69% 20-05-37 EUR 5,900,000 5,985,612.08 0.09
PURPLE FINANCE CLO 1 E3R+0.8% 25-01-31 EUR 5,452,000 1,877,742.12 0.03
PURPLE FINANCE CLO 1 E3R+1.3% 25-01-31 EUR 6,633,000 6,666,318.89 0.10
PURPLE FINANCE CLO 1 E3R+1.75% 25-01-31 EUR 4,089,000 4,105,930.50 0.06
ST PAULS CLO Il R DAC E3R+1.15% 15-01-32 EUR 11,321,000 11,006,381.30 0.17
ST PAULS CLO Il R DAC E3R+1.6% 15-01-32 EUR 7,943,000 7,676,153.99 0.12
ST PAULS CLO S8X B2 FIX 17-01-30 EUR 7,470,000 6,926,476.58 0.1
TORO EUROPEAN CLO 2 E3R+1.85% 25-07-34 EUR 4,062,000 3,985,250.72 0.06
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TORO EUROPEAN CLO 2 E3R+2.45% 25-07-34 EUR 4,062,000 3,985,168.53 0.06
VOYA EURO CLO Il DAC E3R+1.67% 15-07-35 EUR 3,885,000 3,820,784.42 0.06
VOYA EURO CLO Il DAC E3R+2.15% 15-07-35 EUR 5,611,000 5,461,906.35 0.08
VOYA EURO CLO Il DAC E3R+3.2% 15-07-35 EUR 4,748,000 4,622,349.85 0.07
FALSUF &t 396,048,974.29 6.04
1ASIIL
MIZRAHI TEFAHOT BANK 3.077% 07-04-31 usD 14,061,000 11,398,505.87 0.17
ARSI &Ft 11,398,505.87 0.17
137
ENI 2.0% PERP EUR 17,788,000 16,498,473.52 0.25
ENI 2.75% PERP EUR 16,351,000 14,364,555.88 0.22
ENI 3.375% PERP EUR 43,912,000 40,710,660.43 0.62
FINEBANK BANCA FINE 5.875% PERP EUR 6,202,000 6,179,989.68 0.09
INTE 5.71% 15-01-26 usD 13,654,000 12,612,403.28 0.19
INTE 5.875% PERP EUR 4,170,000 3,856,514.98 0.06
INTE 6.184% 20-02-34 EMTN EUR 13,067,000 14,527,140.77 0.23
INTE 9.125% PERP EUR 7,501,000 8,492,339.99 0.13
INTL DESIGN GROUP 10.0% 15-11-28 EUR 9,000,000 9,487,771.32 0.15
ITALY BUONI POLIENNALI DEL TESORO 0.5% 01-02-26  EUR 200,000,000 191,089,195.65 2.91
ITALY BUONI POLIENNALI DEL TESORO 3.5% 15-01-26  EUR 294,831,000 303,516,336.70 4.63
ITALY GOVERNMENT INTL BOND 1.25% 17-02-26  USD 56,400,000 47,490,685.13 0.72
TRASMISSIONE ELETTRICITA RETE NAZIONALE 2.375% PERP EUR 14,276,000 13,130,100.68 0.20
UNICREDIT 4.875% 20-02-29 EMTN EUR 42,365,000 44,145,560.33 0.67
UNICREDIT SPA 5.861% 19-06-32 uUsD 4,843,000 4,287,366.00 0.06
1527 &5 730,389,094.34 11.13
So—T—
SARANAC CLO V LTD L3RUSD+1.31% 26-07-29 usD 32,000,000 6,623,141.84 0.10
So—T— &8 6,623,141.84 0.10
SrETP
LATVIA GOVERNMENT INTL BOND 3.875% 12-07-33  EUR 26,640,000 28,445,472.87 0.43
SFE7 &t 28,445,472.87 0.43
oI NG
BK LC LUX FINCO1 SARL 5.25% 30-04-29 EUR 8,412,000 8,489,285.25 0.13
MILLICOM INTL CELLULAR 4.5% 27-04-31 usb 3,922,000 2,997,357.39 0.05
SBB TREASURY OYJ 0.75% 14-12-28 EUR 51,494,000 30,810,396.58 0.47
SBB TREASURY OYJ 1.125% 26-11-29 EUR 6,669,000 3,936,197.41 0.05
SCULPTOR EUROPEAN CLO VIIl DAC E3R+1.6% 17-07-34  EUR 5,117,000 5,050,520.11 0.08
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SCULPTOR EUROPEAN CLO VIIl DAC E3R+2.1% 17-07-34¢  EUR 7,805,000 7,547,519.81 0.12
SCULPTOR EUROPEAN CLO VIIl DAC E3R+3.1% 17-07-34  EUR 6,071,000 5,851,617.94 0.09
oIy a5t 64,682,894.49 0.99
A0
PEMEX PETROLEOS MEXICAN 3.75% 16/04/2026  EUR 45,310,000 43,024,303.62 0.66
PETROLEOS MEXICANOS 2.75% 21/04/27 EMTN  EUR 15,697,000 13,537,800.88 0.21
PETROLEOS MEXICANOS 4.75% 26-02-29 EUR 28,966,000 25,053,492.94 0.38
PETROLEOS MEXICANOS 4.875% 21-02-28 EUR 77,566,000 71,041,573.10 1.08
PETROLEOS MEXICANOS 7.69% 23-01-50 uUsD 37,518,000 25,426,168.44 0.39
PETROLEOS MEXICANOS FIX 28-01-60 usD 27,660,000 17,239,107.48 0.26
A%La BF 195,322,446.46 2.98
JILxz—
ADEVINTAA 3.0% 15-11-27 EUR 2,481,000 2,482,414.17 0.05
AKER BP A 4.0% 15-01-31 usD 3,035,000 2,578,947.01 0.04
VAR ENERGI A 5.5% 04-05-29 EUR 19,841,000 21,995,269.64 0.33
VAR ENERGI A 7.862% 15-11-83 EUR 17,239,000 18,577,599.14 0.28
VAR ENERGI A 8.0% 15-11-32 usD 24,558,000 25,388,938.47 0.39
JIoz— &t 71,023,168.43 1.09
% 4
ALME LOAN FUNDING IV BV E3R+1.2% 15-01-32  EUR 13,636,000 13,413,506.92 0.21
ASR NEDERLAND NV 7.0% 07-12-43 EUR 8,818,000 10,013,094.14 0.15
BARINGS EURO CLO 20181 E3R+1.0% 15-04-31  EUR 5,000,000 4,970,731.08 0.07
BARINGS EURO CLO 20181 E3R+1.5% 15-04-31  EUR 2,950,000 2,917,172.22 0.04
CAIRN CLO E3R+2.25% 20-10-33 EUR 6,557,000 6,398,680.25 0.09
CAIRN CLO E3R+3.4% 20-10-33 EUR 6,557,000 6,309,782.63 0.10
DE VOLKSBANK NV 4.625% 23-11-27 EUR 10,900,000 11,280,039.52 0.18
ING GROEP NV 7.5% PERP usD 18,569,000 17,000,500.98 0.26
NE PROPERTY BV 1.875% 09-10-26 EUR 15,690,000 14,415,669.77 0.22
PROSUS NV 1.539% 03-08-28 EMTN EUR 33,433,000 29,135,472.85 0.44
PROSUS NV 1.985% 13-07-33 EUR 2,587,000 1,943,423.95 0.03
PROSUS NV 2.031% 03-08-32 EMTN EUR 27,075,000 20,999,376.66 0.32
PROSUS NV 4.027% 03-08-50 usD 11,317,000 6,915,230.15 0.10
PROSUS NV 4.987% 19-01-52 usD 8,480,000 5,951,902.05 0.09
REPSOL INTL FINANCE BV 3.75% PERP EUR 8,475,000 8,495,649.82 0.13
REPSOL INTL FINANCE BV 4.247% PERP EUR 7,627,000 7,470,790.50 0.12
TEVA PHAR FIN 1.625% 15-10-28 EUR 10,517,000 9,029,022.37 0.14
508 A 176,660,045.86 2.69
RILMHIL
BCP 3.871% 27-03-30 EMTN EUR 7,300,000 7,315,590.89 0.11
RILNHIIL &FF 7,315,590.89 0.11
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GLOBALWORTH REAL ESTATE INVESTMENTS 2.95% 290726  EUR 2,632,000 2,207,734.69 0.03
ROMANIAN GOVERNMENT INTLBOND 2.75% 14-04-41  EUR 13,312,000 9,216,510.82 0.14
ROMANIAN GOVERNMENT INTL BOND 3.375% 28-01-50  EUR 33,333,000 23,819,207.01 0.37
ROMANIAN GOVERNMENT INTL BOND 4.625% 03-04-49 ~ EUR 69,749,000 61,072,620.79 0.93
ROU 3.875% 29-10-35 EMTN EUR 22,561,000 19,429,030.20 0.30
L—==7 &8 115,745,103.51 1.77
AFYR
BARCLAYS 8.0% PERP usD 19,208,000 17,355,796.89 0.27
BP CAP MK 3.25% PERP EUR 9,127,000 8,995,256.99 0.14
CARNIVAL 1.0% 28-10-29 EUR 5,993,000 4,365,035.12 0.07
LLOYDS BANKING GROUP 8.5% PERP GBP 7,560,000 8,841,807.27 0.13
LLOYDS BANKING GROUP EUAR05+5.29% PERP  EUR 4,170,000 4,081,477.32 0.06
NATWEST GROUP 7.416% 06-06-33 GBP 6,300,000 7,646,067.96 0.12
ROYAL BK SCOTLAND GROUP 5.125% PERP GBP 17,327,000 18,014,689.04 0.27
SCC POWER 4.0% 17-05-32 usD 4,527,357 709,565.31 0.01
SCC POWER 8.0% 31-12-28 usD 8,358,198 3,451,629.71 0.05
SEADRILL NEW FINANCE AUTRE V+0.0% 15-07-26  USD 25,190,785 22,218,698.81 0.34
VODAFONE GROUP 3.0% 27-08-80 EUR 21,200,000 19,220,847.93 0.29
VODAFONE GROUP 6.25% 03-10-78 USsD 37,306,000 34,218,583.61 0.52
A4F¥)R AFt 149,119,455.96 2.27
a7
GAZPROM 1.5% 17-02-27 EUR 47,687,000 30,300,501.72 0.46
GAZPROM 1.85% 17-11-28 EUR 10,890,000 6,646,741.92 0.10
GAZPROM 3.25% 25-02-30 usD 53,849,000 29,025,701.75 0.45
RUSSIAN FOREIGN BOND EUROBOND 1.85% 20-11-32  EUR 61,600,000 20,254,597.44 0.31
aL7 & 86,227,542.83 1.32
SUAR—IL
VENA ENERGY CAPITAL PTE 3.133% 26-02-25 usD 18,002,000 15,939,955.41 0.24
SVHR— &FF 15,939,955.41 0.24
Ry —TY
SAMHALLSBYGGNADSBOLAGET INORDENAB 2.25% 12-08-27  EUR 7,230,000 4,886,883.23 0.07
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.375% 04-09-26  EUR 3,453,000 2,516,871.89 0.04
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.624% PERP  EUR 18,683,000 3,352,888.55 0.05
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.625% PERP  EUR 9,224,000 1,694,243.91 0.03
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.875% PERP  EUR 35,066,000 6,597,607.86 0.10
Ayr—7y &t 19,048,495.44 0.29
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RLR
UBS GROUP AG 9.25% PERP usD 10,200,000 10,365,580.65 0.16
RLR &t 10,365,580.65 0.16
2954F
UKRAINE GOVERNMENT INTL BOND 4.375% 27-01-32  EUR 41,437,000 8,553,839.91 0.13
UKRAINE GOVERNMENT INTL BOND 7.253% 15-03-35  USD 13,559,000 2,922,982.37 0.04
UKRAINE GOVERNMENT INTL BOND 7.375% 25-09-34  USD 8,802,000 1,895,898.13 0.03
v954F At 13,372,720.41 0.20
BETIHEFELIELTHIETME SN 5HES
HEUVELETSH &5t 3,385,998,331.91 51.60
EHBLIUELEH &5t 3,385,998,331.91 51.60
AR
RIS E(EEUTIATHEI SN A RIS
IS5V R
AGACHE ZCP 31-01-24 EUR 12,500,000 12,455,515.40 0.19
I5VR B 12,455,515.40 0.19
BT ESELTISTHRE ISh 2 AR
&5 12,455,515.40 0.19
AR &5t 12,455,515.40 0.19
SHAREERKE
FETOBRERMITOYTF—ILUCITSE LT
AIF, G5 UICthEORZENI77UR
IS5V R
CARMIGNAC COURT TERME CCT-AEURACCEUR  EUR 1 3,793.28 0.00
IS5V BE 3,793.28 0.00
Lo TINY
BNP Paribas Easy Energy Metals Enhanced Roll UCITSETFRHE ~ EUR 7,944,001 81,449,047.85 1.24
oIy &t 81,449,047.85 1.24
FEIORERRAITDOYT—ILUCITSE KLU
AF, G5Vt EORENI77VF &8 81,452,841.13 1.24
AT EERHE S 81,452,841.13 1.24
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SMSRES
S|
HAH TR E (S E LA RO WG]
DJE 600 EUROP 0324 EUR -8,981 -1,796,200.00 -0.03
DJS BAS R FUT 0324 EUR 5,771 9,695,280.00 0.15
DJ STX600 AUT 0324 EUR -1,028 494,960.81 0.01
EC EURUSD 0324 uUSsD 9,591 10,369,831.92 0.15
E-MIN RUS 200 0324 uUSsD 2,574 12,183,851.70 0.19
EURO BOBL 0324 EUR 3,879 6,243,638.40 0.10
EURO BTP 0324 EUR 753 -2,599,676.42 -0.04
EURO BUND 0324 EUR -599 296,222.29 0.01
FV CBOT UST 5 0324 uUsD 11,255 26,109,571.42 0.40
IFSC NIFTY 50 0124 uUsD 2,598 1,210,720.16 0.02
JAP GOVT 10 0324 JPY -200 463,719.38 0.01
MME MSCI EMER 0324 uUsD 2,803 5,596,868.19 0.09
MSCI CHINA 0324 uUsD -1,826 -1,561,082.24 -0.03
NQ USA NASDAQ 0324 usD -553 -456,094.31 -0.01
SHORT EUR-BTP 0324 EUR -6,895 -4,552,412.00 -0.07
SP 500 MIN| 0324 uUsD -2,786 -7,446,509.43 -0.12
US TBOND 30 0324 uUsD -2,750 -24,622,476.58 -0.38
BElmisE BRSO EHNE| &5t 29,630,213.29 0.45
JEEETTIE D % ERE|
GDMNTR BOFA USD 0324 usD 58,492 843,524.83 0.01
IBOV BOFA 0224 BRL 5,565 7,036,563.57 0.11
EETIRICE TR MG &5 7,880,088.40 0.12
EMmsl &5t 37,510,301.69 0.57
FFLarms|
HHEATIZDOF T aVmE|
BBG CALC SOFR 3M 06/2024 PUT 94.8125 usD 4,180 425,700.45 0.01
DJ EURO STOXX 50 01/2024 CALL 4100 EUR 12,230 51,732,900.00 0.79
DJ EURO STOXX 50 01/2024 CALL 4250 EUR -12,230 -33,656,960.00 -0.52
DJ EURO STOXX 50 01/2024 CALL 4325 EUR -12,230 -24,851,360.00 -0.38
DJ EURO STOXX 50 01/2024 CALL 4450 EUR 12,230 11,642,960.00 0.17
DJ EURO STOXX 50 02/2024 PUT 4300 EUR 5,409 1,222,434.00 0.02
EUREX EURO BUND 01/2024 PUT 132 EUR 2,939 -946,116.56 -0.01
EUREX EURO BUND 01/2024 PUT 133 EUR 2,941 -1,182,556.54 -0.02
S&P 500 INDEX 02/2024 PUT 4550 usD 1,301 2,461,494.59 0.04
S&P 500 INDEX 03/2024 PUT 4000 uSsD 690 468,474.18 0.01
BRI dF T a0 mE & 7,316,970.12 0.11
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JEETROF T a mE|
EURJPY C 160 01/24 EUR -350,000,000 -37,800.00 0.00
EURNOK P11 0324 EUR 261,000,000 2,242,501.56 0.04
EURTRY P31 0224 EUR 8,300,000 92,271.10 0.00
EURTRY P31 0224 EUR 12,450,000 135,742.35 0.00
EURUSD C1.09 0124 EUR 668,000,000 -10,388,181.56 -0.16
EURUSD P1.04 0124 EUR 668,000,000 1,816.96 0.00
USDJPY P 143 01/24 uUsD -291,000,000 -3,968,074.05 -0.06
USDJPY P 147 01/24 uUsD 291,000,000 11,803,311.94 0.18
YEN 01/2024 PUT 150 EUR 700,000,000 608,181.00 0.01
EBETIBIZE BT aVmEl &5 489,769.30 0.01
A7 armsl &5t 7,806,739.42 0.12
Z DD MR &
EHRITYT
FIX/10.505/BZDIOV/O0. BRL 1,305,083,000 3,713,982.96 0.05
FIX/10.537/BZDIOV/O. BRL 435,493,000 1,294,866.43 0.02
FIX/12.0/BZDIOV/0.0 BRL 671,483,000 1,813,069.75 0.03
FIX/12.109/BZDIOV/O. BRL 999.46 1.38 0.00
FIX/2.8053/E6R/0.0 EUR 117,112,000 2,022,430.55 0.03
FIX/3.3393/E6R/0.0 EUR 663,133,000 11,263,347.16 0.17
FIX/4.4413/SOFFRATE/ uUsD 375,300,000 3,532,763.68 0.05
FIX/4.5163/SOFFRATE/ uUsD 535,440,000 6,789,464.94 0.10
FIX/8.46/MXIBT1/0.0 MXN 492,797,000 2,284.12 0.00
FIX/8.47/MXIBT1/0.0 MXN 492,796,000 18,851.70 0.00
FIX/8.50 /MXIBTI/0.0 MXN 2,000 -0.81 0.00
FIX/8.525/MXIBTI/0.0 MXN 1,009,734,000 -457,771.36 -0.01
F1X/8.535/MXIBT1/0.0 MXN 505,324,000 132,018.96 0.00
F1X/8.585/MXIBT1/0.0 MXN 1,009,734,000 -346,855.55 0.00
MUTKCA/0.0/FIX/0.261 JPY 54,000,000,000 -236,288.46 0.00
MUTKCA/0.0/FIX/0.265 JPY 58,861,941,000 -302,865.99 0.00
MUTKCA/0.0/FIX/0.352 JPY 58,759,124,088 -1,155,502.21 -0.02
MUTKCA/0.0/FIX/0.364 JPY 56,240,876,000 -1,234,897.57 -0.02
MUTKCA/0.0/FIX/0.432 JPY 35,128,989,000 -180,589.44 0.00
MUTKCA/0.0/FIX/0.432 JPY 35,128,988,000 -180,589.44 0.00
&HRTvT &5t 26,487,720.80 0.40
AYIL-RIvT
2.5277/CPURNSA uUsD 535,441,000 -3,626,785.87 -0.05
FIX/2.209/CPTFEMU EUR 288,190,000 -2,705,213.59 -0.04
FIX/2.45/CPURNSA uUsD 72,340,000 -476,375.69 -0.01
FIX/2.457/CPURNSA uUsD 130,213,000 -880,934.88 -0.02
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FIX/2.465/CPURNSA usD 73,000,000 -508,898.30 -0.01
FIX/2.47/CPURNSA usD 397,317,000 -2,820,906.94 -0.04
FIX/2.4795/CPURNSA usD 375,300,000 -1,702,128.96 -0.02
FIX/2.505/CPTFEMU EUR 295,889,000 -6,372,926.32 -0.10
FIX/2.512/CPTFEMU EUR 214,356,000 -4,691,586.44 -0.08
FIX/2.5225/CPURNSA usD 65,875,000 -562,075.02 0.00
FIX/2.535/CPRUNSA usD 65,947,000 -583,925.32 -0.01
FIX/2.5525/CPURNSA usD 72,390,000 -673,619.57 -0.01
FIX/2.57625/CPURNSA usD 65,873,000 -658,743.86 -0.01
FIX/2.585/CPURNSA usD 70,147,000 -717,312.72 -0.01
FIX/2.652/CPURNSA usD 83,416,000 -1,260,267.39 -0.02
FIX/2.658/CPURNSA usD 50,048,000 -780,860.41 -0.01
FIX/2.6625/CPURNSA usD 45,044,000 -719,483.70 -0.01
FIX/2.6625/CPURNSA usD 96,760,000 -1,545,538.62 -0.02
FIX 2.581/CPTFEMU EUR 431,723,000 -10,140,297.35 -0.16
FIXE/2.535/CPURNSA usD 72,390,000 -640,974.63 -0.01
AL ADvT &t -42,068,855.58 -0.64
LY TFIHILN-RDYTS
ITRAXX EUR XOVER S40 EUR -500,282,945 -40,588,049.82 -0.61
LY T+ RDYT &FF -40,588,049.82 -0.61
CFD
CFD AC ACCOR SA EUR -209,341 -584,061.39 -0.01
CFD CPRT COPART usD -251,234 277,468.41 0.00
ML INTUIT INC usD -12,552 -608,709.22 -0.01
ML XPENG INC usD -673,693 1,231,937.59 0.02
MS DOLLAR GEN 1230 usD -57,375 -250,867.92 0.00
MSF EXPD USD 1230 usD -56,352 -349,952.22 0.00
MS KOHL S (EUR) 1230 usD -294,406 -1,393,874.42 -0.02
MS KONINKLIJKE EUR 1 EUR 726,799 -1,682,539.69 -0.03
SHBA SVENSKA SEK -736,883 -526,635.90 -0.01
CFD &%t -3,887,234.76 -0.06
TOhOEMEHMESR &5 -60,056,419.36 -0.91
sesnts &5 -14,739,378.25 -0.22
I—=Yra—jL
MARGIN CALL B.P.S.S. JPY 72,216,666 -463,719.38 -0.01
MARGIN CALL B.P.S.S. EUR -5,653,139.93 -5,653,139.93 -0.08
MARGIN CALL B.P.S.S. usD -23,622,587.75 -21,384,680.89 -0.33
v—Cya—)L &%t -27,501,540.20 -0.42
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S2EENE 3,590,542,950.75 54.72

XL ENE -3,349,851,314.25 -51.05

SREE 139,884,983.91 2.13

MEE 6,562,183,787.17 100.00
ANE=pyH-/MJETY AJPY Inc 1=y JPY 530,264 11,327.00
ANE=xv-/MJETY BJIPY Inc 1=k JPY 315,137 14,989.00
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