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NBN Co Ltd 438%  15/03/33 EUR 4,909 5,173,969 0.60
NBN Co Ltd 3.75%  22/03/34 EUR 4,452 4,465,228 0.51
9,639,197 1.11
_NF—
Anheuser-Busch InBev SA/NV 3.75%  22/03/37 EUR 4,286 4,267,748 0.49
Anheuser-Busch InBev SA/NV 3.95%  22/03/44 EUR 3,117 3,064,646 0.36
Lonza Finance International NV 3.88%  24/04/36 EUR 2,488 2,456,172 0.28
UCB SA 4.25%  20/03/30 EUR 4,800 4,795,078 0.56
14,583,644 1.69
HFrE
Alimentation Couche-Tard Inc 3.65%  12/05/31 EUR 2,300 2,282,420 0.26
Alimentation Couche-Tard Inc 4.01%  12/02/36 EUR 1,202 1,186,833 0.14
3,469,253 0.40
FzaLFiE
EPH Financing International AS 5.88%  30/11/29 EUR 2,688 2,702,291 0.31
Foe—7
Orsted AS 3.63% 01/03/26 EUR 4,820 4,828,628 0.56
TDC Net A/S 5.19%  02/08/29 EUR 4,504 4,577,977 0.53
TDC Net A/S 5.62%  06/02/30 EUR 3,730 3,833,904 0.44
Vestas Wind Systems A/S 4.13%  15/06/31 EUR 5,790 5,867,223 0.68
19,107,732 2.21
TAFUR
Fortum Oyj 4.50%  26/05/33 EUR 3,392 3,532,968 041
Nordea Bank Abp, VRB 3.63%  10/02/26 EUR 5,186 5,178,042 0.60
8,711,010 1.01
TIGA
Alstom SA, VRB 5.87% 31/12/49t EUR 2,300 2,337,489 0.27
Banque Federative du Credit Mutuel SA 4.38%  02/05/30 EUR 6,300 6,439,506 0.74
Banque Federative du Credit Mutuel SA 4.75%  10/11/31 EUR 4,500 4,701,972 0.54
BNP Paribas SA 1.38%  28/05/29 EUR 9,500 8,485,264 0.98
BNP Paribas SA, VRB 7.38%  31/12/49% EUR 2,200 2,290,430 0.27
BNP Paribas SA, VRB 4.04%  10/01/32 EUR 2,600 2,599,650 0.30
BNP Paribas SA, VRB 4.75%  13/11/32 EUR 7,000 7,310,847 0.84
BNP Paribas SA 144A, VRB 7.75%  31/12/49% USD 2,017 1,903,162 0.22
BPCE SA 4.50%  13/01/33 EUR 8,600 8,902,824 1.03
BPCE SA, VRB 4.75%  14/06/34 EUR 2,900 3,049,597 0.35
BPCE SA, VRB 4.25%  11/01/35 EUR 3,400 3,440,756 0.40
Credit Agricole SA 438%  27/11/33 EUR 2,800 2,896,051 033
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Credit Agricole SA 3.75%  22/01/34 EUR 3,100 3,096,750 0.36
Credit Agricole SA 4.13%  26/02/36 EUR 2,300 2,814,088 0.33
Credit Agricole SA, VRB 6.50% 31/12/49% EUR 4,400 4,406,680 0.51
Electricite de France SA 4.63%  25/01/43 EUR 3,700 3,670,947 0.42
Electricite de France SA 4.75%  17/06/44 EUR 2,900 2,905,566 0.34
Electricite de France SA, VRB 7.50% 31/12/49+ EUR 4,800 5,133,117 0.59
Electricite de France SA, VRB 3.38%  31/12/49% EUR 2,200 1,924,289 0.22
Electricite de France SA, VRB 4.00% 31/12/49% EUR 2,700 2,699,499 0.31
Electricite de France SA, VRB 5.00% 31/12/49% EUR 5,300 5,266,545 0.61
Engie SA 4.25%  06/09/34 EUR 3,700 3,780,917 0.44
Engie SA 4.50%  06/09/42 EUR 2,300 2,835,726 0.33
Indigo Group SAS 4.50%  18/04/30 EUR 4,000 4,088,891 0.47
Societe Generale SA, VRB 7.88%  31/12/49% EUR 4,400 4,481,172 0.52
TDF Infrastructure SASU 5.63%  21/07/28 EUR 3,100 3,240,879 0.37
TotalEnergies SE, VRB 2.63% 31/12/49% EUR 3,848 3,796,610 0.44
108,499,224 12.53
kA
Bayer AG 4.63%  26/05/33 EUR 2,111 2,166,175 0.25
Bayer AG, VRB 6.63%  25/09/83 EUR 2,300 2,835,613 0.33
Bayer AG, VRB 7.00%  25/09/83 EUR 2,900 2,998,348 0.35
Commerzbank AG, VRB 4.63% 17/01/31 EUR 2,000 2,039,869 0.24
Commerzbank AG, VRB 6.13%  31/12/49% EUR 3,000 2,975,870 0.34
Deutsche Bank AG, VRB 6.75%  31/12/49% EUR 400 385,298 0.04
Deutsche Bank AG, VRB 8.13% 31/12/49% EUR 2,800 2,822,605 0.33
Deutsche Bank AG, VRB 10.00%  31/12/49% EUR 2,200 2,368,890 0.27
Deutsche Bank AG, VRB 1.75%  19/11/30 EUR 5,700 5,014,731 0.58
Deutsche Post AG 3.50%  25/03/36 EUR 6,709 6,567,498 0.76
HOCHTIEF AG 4.25%  31/05/30 EUR 7,528 7,580,338 0.87
Volkswagen Financial Services AG 3.88%  10/09/30 EUR 3,548 3,546,764 0.41
Volkswagen Leasing GmbH 3.88%  11/10/28 EUR 4,650 4,665,928 0.54
Volkswagen Leasing GmbH 4.00%  11/04/31 EUR 1,880 1,890,414 0.22
47,858,341 5.53
TARZG R
Iceland Rikisbref 7.00%  17/09/35 ISK 1,256,082 8,607,337 0.99
Iceland Rikisbref 4.50%  17/02/42 ISK 499,185 2,672,145 0.31
11,279,482 1.30
AZVT
ASTM SpA 1.50%  25/01/30 EUR 3,119 2,739,639 0.32
Autostrade per I'ltalia SpA 2.00%  04/12/28 EUR 2,014 1,856,011 0.21
Autostrade per I'ltalia SpA 2.00%  15/01/30 EUR 8,898 7,976,154 0.92
Autostrade per I'ltalia SpA 4.25%  28/06/32 EUR 1,280 1,263,785 0.15
Intesa Sanpaolo SpA, VRB 9.13%  31/12/49% EUR 2,830 3,130,328 0.36
Intesa Sanpaolo SpA, VRB 5.88%  31/12/49% EUR 506 483,892 0.06
UniCredit SpA 420%  11/06/34 EUR 6,190 6,072,447 0.70
23,522,256 2.72
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Becton Dickinson Euro Finance Sarl 4.03%  07/06/36 EUR 5,407 5,417,592 0.63
CK Hutchison Group Telecom Finance SA 2.63%  17/10/34 GBP 3,037 2,616,398 0.30
Eurofins Scientific SE 4.75%  06/09/30 EUR 2,784 2,796,625 0.32
Eurofins Scientific SE, VRB 6.75%  31/12/49% EUR 3,559 3,598,137 0.42

14,428,752 1.67
AxTa
Mexican Bonos 5.50%  04/03/27 MXN 831,800 37,789,178 437
Mexican Bonos 8.50%  01/03/29 MXN 131,860 6,336,356 0.73
Mexican Bonos 8.50%  31/05/29 MXN 133,650 6,430,722 0.74
Mexican Bonos 7.75%  29/05/31 MXN 155,960 7,118,443 0.82
Mexican Bonos 7.50%  26/05/33 MXN 62,720 2,757,149 0.32
Mexico Government International Bond 4.00% 15/03/15 EUR 22,229 16,383,335 1.89

76,815,183 8.87
ZEFE
Aptiv Plc / Aptiv Global Financing Ltd 4.25%  11/06/36 EUR 4,728 4,681,270 0.54
A7
Abertis Infraestructuras Finance BV, VRB 3.25% 31/12/49% EUR 2,600 2,537,248 0.29
Achmea BV, VRB 5.63% 02/11/44 EUR 3,000 3,014,860 0.35
Cooperatieve Rabobank UA, VRB 4.88% 31/12/49% EUR 1,600 1,499,599 0.17
ING Groep NV, VRB 4.75%  23/05/34 EUR 1,200 1,270,332 0.15
JAB Holdings BV 5.00%  12/06/33 EUR 3,600 3,808,375 0.44
JAB Holdings BV 4.38%  25/04/34 EUR 4,700 4,723,978 0.55
Pluxee NV 3.75%  04/09/32 EUR 7,100 6,981,705 0.81
Prosus NV 1.29%  13/07/29 EUR 2,712 2,330,549 0.27
Prosus NV 1.99%  13/07/33 EUR 3,265 2,575,988 0.30
RELX Finance BV 3.38%  20/03/33 EUR 2,843 2,791,367 0.32
Sartorius Finance BV 4.25%  14/09/26 EUR 8,300 8,402,468 0.97
Siemens Financieringsmaatschappij NV 3.38%  22/02/37 EUR 3,700 3,612,626 0.42
Siemens Financieringsmaatschappij NV 3.63%  22/02/44 EUR 2,700 2,617,469 0.30
Stellantis NV 3.75%  19/03/36 EUR 2,420 2,340,059 0.27
Swisscom Finance BV 3.50%  29/11/31 EUR 3,383 3,391,480 0.39
Swisscom Finance BV 3.63% 29/11/36 EUR 4,433 4,397,539 0.51
TenneT Holding BV, VRB 4.88% 31/12/49% EUR 6,094 6,078,360 0.70
Upjohn Finance BV 1.91%  23/06/32 EUR 10,369 8,692,176 1.00
Wintershall Dea Finance 2 BV, VRB 2.50% 31/12/49% EUR 3,600 3,374,043 0.39
Wintershall Dea Finance 2 BV, VRB 3.00% 31/12/49% EUR 4,900 4,359,173 0.50
Wintershall Dea Finance BV 1.33%  25/09/28 EUR 4,300 3,857,212 0.44
Wintershall Dea Finance BV 1.82%  25/09/31 EUR 1,500 1,262,766 0.15

83,919,372 9.69
Ny x—
Var Energi ASA, VRB 7.86%  15/11/83 EUR 4,290 4,661,971 0.54
n—<=7
Romanian Government International Bond 6.63%  17/02/28 USD 2,680 2,555,702 0.30
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Romanian Government International Bond 5.88%  30/01/29 USD 4,470 4,145,717 0.48
Romanian Government International Bond 1.75%  13/07/30 EUR 4,128 3,372,934 0.39
Romanian Government International Bond 2.12%  16/07/31 EUR 3,623 2,921,064 0.34
Romanian Government International Bond 2.00%  28/01/32 EUR 2,300 1,798,265 0.21
Romanian Government International Bond 2.00%  14/04/33 EUR 5,186 3,896,080 0.45
Romanian Government International Bond 3.88%  29/10/35 EUR 1,075 907,933 0.10
Romanian Government International Bond 5.63%  22/02/36 EUR 3,639 3,553,828 0.41
Romanian Government International Bond 2.63%  02/12/40 EUR 11,525 7,513,060 0.87
Romanian Government International Bond 2.75%  14/04/41 EUR 6,419 4,167,404 0.48
Romanian Government International Bond 2.88%  13/04/42 EUR 8,291 5,397,024 0.62
Romanian Government International Bond 4.63%  03/04/49 EUR 3,360 2,768,727 0.32
Romanian Government International Bond 3.38%  28/01/50 EUR 2,408 1,603,138 0.18

44,600,876 5.15
770
Republic of South Africa Government Bond 9.00%  31/01/40 ZAR 53,336 2,149,718 0.25
Republic of South Africa Government Bond 8.75%  31/01/44 ZAR 459,897 17,625,514 2.03

19,775,232 2.28
S
Banco Bilbao Vizcaya Argentaria SA, VRB 6.03%  13/03/35 USD 4,400 4,099,941 0.47
Banco de Sabadell SA, VRB 5.75%  31/12/49% EUR 4,600 4,500,189 0.52
Banco Santander SA 4.88%  18/10/31 EUR 5,900 6,235,108 0.72
CaixaBank SA, VRB 7.50% 31/12/49% EUR 2,800 2,917,118 0.34
CaixaBank SA, VRB 5.88% 31/12/49% EUR 2,800 2,744,932 0.32
Cepsa Finance SA 4.13%  11/04/31 EUR 4,600 4,509,681 0.52
FCC Servicios Medio Ambiente Holding SAU 525%  30/10/29 EUR 1,140 1,206,016 0.14
Iberdrola Finanzas SA, VRB 4.87% 31/12/49% EUR 3,500 3,558,726 041
Werfen SA/Spain 4.25%  03/05/30 EUR 3,900 3,926,402 0.45

33,698,113 3.89
AAA
UBS Group AG, VRB 7.75%  01/03/29 EUR 2,279 2,575,450 0.30
UBS Group AG, VRB 2.88%  02/04/32 EUR 10,109 9,454,237 1.09

12,029,687 1.39
AFYR
Barclays Plc, VRB 9.25%  31/12/49% GBP 2,630 3,216,367 0.37
Barclays Plc, VRB 4.51%  31/01/33 EUR 4,060 4,138,171 0.48
Barclays Plc, VRB 526%  29/01/34 EUR 3,730 3,988,392 0.46
Barclays Plc, VRB 5.85%  21/03/35 GBP 3,180 3,747,331 043
Barclays Plc, VRB 4.35%  08/05/35 EUR 2,430 2,434,149 0.28
Barclays Plc, VRB 4.97%  31/05/36 EUR 2,010 2,019,677 0.23
Barclays Plc, VRB 6.38% 31/12/497 GBP 4,068 4,676,565 0.54
Centrica Plc, VRB 6.50%  21/05/55 GBP 2,048 2,441,579 0.28
DS Smith Plc 4.50%  27/07/30 EUR 2,859 2,956,701 0.34
HSBC Holdings Plc, VRB 4.79%  10/03/32 EUR 2,800 2,935,030 0.34
HSBC Holdings Plc, VRB 4.86%  23/05/33 EUR 5,640 5,952,657 0.69
HSBC Holdings Plc, VRB 4.60%  22/03/35 EUR 2,880 2,885,501 033
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Motability Operations Group Plc 4.00%  17/01/30 EUR 2,980 3,017,118 0.35
Motability Operations Group Plc 3.88%  24/01/34 EUR 3,042 3,010,034 0.35
Motability Operations Group Plc 425%  17/06/35 EUR 4,822 4,883,497 0.57
Nationwide Building Society, VRB 5.75%  31/12/49% GBP 965 1,072,264 0.12
Vodafone Group Plc, VRB 8.00%  30/08/86 GBP 4,213 5,336,138 0.62
58,711,671 6.78
TAVA
AGCO Corp 5.80%  21/03/34 USD 2,990 2,780,803 0.32
AT&T Inc 430% 18/11/34 EUR 929 961,342 0.11
Bank of America Corp, FRB 4.70%  22/09/26 EUR 8,715 8,778,486 1.01
Becton Dickinson & Co 3.83%  07/06/32 EUR 2,932 2,947,562 0.34
DAE Funding LLC 1.55%  01/08/24 USD 7915 7,355,156 0.85
Ford Motor Credit Co LLC 4.45%  14/02/30 EUR 3,432 3,458,218 0.40
Global Payments Inc 4.88%  17/03/31 EUR 5,849 6,043,514 0.70
Humana Inc 5.75%  15/04/54 USD 1,740 1,566,174 0.18
IWG US Finance LLC 6.50%  28/06/30 EUR 3,526 3,531,960 0.41
JPMorgan Chase & Co, VRB 3.76%  21/03/34 EUR 4,550 4,521,686 0.52
Medtronic Inc 4.15%  15/10/43 EUR 5,207 5,304,484 0.61
Medtronic Inc 4.15%  15/10/53 EUR 3,461 3,510,049 0.41
Morgan Stanley, VRB 3.96%  21/03/35 EUR 2,960 2,943,893 0.34
National Grid North America Inc 4.67%  12/09/33 EUR 6,146 6,389,257 0.74
Tapestry Inc 7.70%  27/11/30 USD 2,813 2,742,207 0.32
Tapestry Inc 7.85%  27/11/33 USD 2,600 2,554,387 0.29
Veralto Corp 4.15%  19/09/31 EUR 3,857 3,908,798 0.45
69,297,976 8.00
BFHaE 671,992,533 77.61
AR BRL QWS REiE A5 671,992,533 717.61
DB TE TS| S TV BB IE T RERT 25
it
T
Enbridge Inc, VRB 8.50% 15/01/84 USD 3,720 3,751,729 0.43
TARHER
Avolon Holdings Funding Ltd 144A 2.13%  21/02/26 USD 11,097 9,738,032 1.12
Avolon Holdings Funding Ltd 144A 4.25%  15/04/26 USD 4,651 4,216,542 0.49
13,954,574 1.61
TTAR
Engie SA 144A 5.63%  10/04/34 USD 1,900 1,761,049 0.20
Societe Generale SA, VRB 9.38%  31/12/49% USD 2,377 2,252,396 0.26
4,013,445 0.46
KA
Robert Bosch GmbH 4.00%  02/06/35 EUR 3,700 3,770,333 043
Robert Bosch GmbH 4.38%  02/06/43 EUR 4,300 4,380,684 0.51
8,151,017 0.94
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Smurfit Kappa Treasury ULC 144A 5.44%  03/04/34 USD 2,940 2,718,876 0.31
Smurfit Kappa Treasury ULC 144A 5.78%  03/04/54 USD 1,849 1,713,787 0.20
4,432,663 0.51
AZ)T
Intesa Sanpaolo SpA 5.13%  29/08/31 EUR 3,900 4,179,466 0.48
Intesa Sanpaolo SpA 5.63%  08/03/33 EUR 5,400 5,912,988 0.69
Intesa Sanpaolo SpA 144A, VRB 8.25%  21/11/33 USD 4,963 5,131,853 0.59
15,224,307 1.76
AA
East Japan Railway Co 439%  05/09/43 EUR 788 816,641 0.10
Nissan Motor Co Ltd 144A 4.81%  17/09/30 USD 2,705 2,347,527 0.27
3,164,168 0.37
NIRRT NI
Bevco Lux Sarl 1.00%  16/01/30 EUR 2,032 1,731,815 0.20
FIH
MSD Netherlands Capital BV 3.50%  30/05/37 EUR 3,874 3,817,998 0.44
MSD Netherlands Capital BV 3.70%  30/05/44 EUR 3,631 3,550,179 0.41
MSD Netherlands Capital BV 3.75%  30/05/54 EUR 2,018 1,959,838 0.23
Sartorius Finance BV 4.38%  14/09/29 EUR 2,800 2,869,066 0.33
Sartorius Finance BV 4.50%  14/09/32 EUR 1,100 1,131,150 0.13
Sartorius Finance BV 4.88%  14/09/35 EUR 2,100 2,186,263 0.25
15,514,494 1.79
N—==7
Romanian Government International Bond 2.88%  26/05/28 EUR 1,256 1,184,320 0.14
Romanian Government International Bond 3.38%  08/02/38 EUR 1,591 1,216,410 0.14
2,400,730 0.28
PR
CaixaBank SA 144A, VRB 6.84%  13/09/34 USD 6,790 6,700,084 0.78
RAA
UBS Group AG 144A, VRB 9.02%  15/11/33 USD 1,950 2,196,242 0.25
TAVA
Bank of America Corp, VRB 5.47%  23/01/35 USD 4,100 3,822,813 0.44
Charter Communications Operating LLC / Charter Communications Operating Capital 6.55%  01/06/34 USD 3,480 3,254,437 0.38
Charter Communications Operating LLC / Charter Communications Operating Capital 3.50%  01/06/41 USD 3,270 2,053,371 0.24
Charter Communications Operating LLC / Charter Communications Operating Capital 3.85%  01/04/61 USD 3,291 1,801,356 0.21
Charter Communications Operating LLC / Charter Communications Operating Capital 4.40%  01/12/61 USD 5,307 3,239,223 0.37
Comerica Inc, VRB 5.98%  30/01/30 USD 3,000 2,759,980 0.32
Foundry JV Holdco LLC 144A 6.25%  25/01/35 UsD 5,760 5,501,279 0.64
Intel Corp 5.70%  10/02/53 USD 3,570 3,283,488 0.38
Utah Acquisition Sub Inc 5.25%  15/06/46 USD 3,643 2,800,807 0.32
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Viatris Inc 4.00% 22/06/50  USD 1,071 674,754 0.08
Warnermedia Holdings Inc 5.05%  15/03/42 USD 1,973 1,497,523 0.17
Warnermedia Holdings Inc 5.14%  15/03/52  USD 3,573 2,596,568 0.30
Warnermedia Holdings Inc 5.39%  15/03/62 USD 3,226 2,350,261 0.27
35,635,860 4.12

EHEF 116,871,128 13.50
ORI CTHRE SN TV AEE A RRIES A5 116,871,128 13.50
ZOMOAE RS
RA R
Credit Suisse Group AG, FTB *¢ 9.75% 31/12/49"  USD 3,540 396,361 0.04
FREAT 396,361 0.04
EOMOAALRESEF 396,361 0.04
BEAMrsad 789,260,022 91.15
(BRFZJ7MT EUR 809,898,837)
ZDOMOERE (A EERE) 76,599,786 8.85
MIEEAF 865,859,808 100.00
Ik
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EUR 71,121,338 MXN (1,287,832,670) 17/07/24 5,606,612
USD 21,404,837 COP (81,898,826,389) 17/07/24 1,586,946
USD 13,844,345 MXN (231,641,686) 17/07/24 1,124,182
EUR 34,861,915 JPY (5,843,042,260) 17/07/24 915,012
ZAR 327,841,530 USD (17,540,000) 17/07/24 367,073
USD 32,198,222 EUR (29,673,283) 17/07/24 347,893
MXN 203,707,308 uUsD (10,863,467) 17/07/24 234,068
USD 8,490,000 KRW (11,423,986,833) 17/07/24 181,635
USD 9,380,000 CLP (8,718,025,225) 17/07/24 135,873
CNY 66,725,773 UsD (9,290,000) 17/07/24 56,868
MXN 52,740,266 EUR (2,642,235) 17/07/24 40,772
USD 11,673,248 GBP (9,205,596) 17/07/24 33,003
cLP 5,018,224,736 USD (5,298,432) 17/07/24 15,807
USD 3,060,000 ZAR (55,740,960) 17/07/24 10,107
cop 32,825,246,043 USD (7,887,163) 17/07/24 9,110
CHF 8.402.730 EUR (8.730,000) 17/07/24 4737
GBP 650,563 EUR (762,992) 17/07/24 3,851
RIS A 10,673,549
EUR 145,811,550 USD (157,850,732) 17/07/24 (1,366,286)
BRL 114,266,702 USD (21,815,744) 02/08/24 (1,230,059)
JPY 5,131,567,330 EUR (31,005,312) 17/07/24 (1,191,934)
EUR 31,970,239 ZAR (647,770,399) 17/07/24 (1,068,439)
MXN 298,877,176 USD (17,246,533) 17/07/24 (875,926)
COP 37,184,202,755 USD (9,661,158) 17/07/24 (667,187)
EUR 39,414,671 GBP (33,919,371) 17/07/24 (567,331)
USD 14,940,000 ZAR (280,974,939) 17/07/24 (400,908)
KRW 11,590,821,079 USD (8,647,930) 17/07/24 (215,936)
IDR 114,248,582,348 USD (7,140,000) 17/07/24 (145,545)
ZAR 231,552,680 EUR (11,912,392) 17/07/24 (102,352)
USD 9,333,228 CNY (67,311,426) 17/07/24 (93,087)
GBP 9,205,596 USD (11,730,000) 17/07/24 (85,918)
MXN 61,032,000 EUR (3,175,770) 17/07/24 (70,945)
EUR 8,700,000 CHF (8,414,979) 17/07/24 (47,471)
GBP 9,690,556 EUR (11,449,957) 17/07/24 (27,344)
USD 1,200,000 EUR (1,119,141) 17/07/24 (278)
R AH (3.156.946)
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Ny UREREIISFIS AN E BB KB

WS BABSGE  JONEN HESGE  REIER/Tx R O W
USD 80,286,981 EUR (74,706,335) I1-USD 22/07/24 133,644
USD 12,305,906 EUR (11,450,498) S-USD 22/07/24 20,524
EUR 818,285 JPY (138,6006,420) S -JPY 22/07/24 12,569
USD 4,599,352 EUR (4,279,642) C-USD 22/07/24 7,671
USD 3,409,707 EUR (3,171,858) M -USD 22/07/24 6,520
USD 3,884,851 EUR (3,614,807) R-USD 22/07/24 6,480
USD 3,300,094 EUR (3,070,698) B -USD 22/07/24 5,505
USD 2,291,739 EUR (2,132,435) I- USD (AIDiv) 22/07/24 3,822
USD 383,680 EUR (357,009) C - USD (AIDiv) 22/07/24 640
USD 180,551 EUR (168,001) X -USD 22/07/24 302
USD 168,204 EUR (156,512) R - USD (AIDiv) 22/07/24 280
EUR 10,456 CHF (10,010) I- CHF 22/07/24 47
NOK 2,424,048 EUR (212,307) I-NOK 22/07/24 24
EUR 7,464 USD (7,997) R -USD 22/07/24 10
EUR 2,061 uUSD (2,204) S-USD 22/07/24 7
JPY 9 EUR - S-JPY 22/07/24 0

RERRAH 198,045
JPY 41,435,780,970 EUR (244,957,246) S -JPY 22/07/24 (4,091,955)
CHF 4,421,561 EUR (4,660,110) [-CHF  22/07/24 (62,090)
GBP 7,730,850 EUR (9,137,684) C-GBP 22/07/24 (27,015)
CHF 917,018 EUR (966,379) S - CHF 22/07/24 (12,764)
CHF 559,347 EUR (589,456) B - CHF 22/07/24 (7,787)
USD 1,579,624 EUR (1,474,069) I-USD 22/07/24 (1,614)
GBP 455502  EUR (538,384)  D-GBP(QIDiv)  22/07/24 (1,584)
GBP 422,907 EUR (499,859)  C-GBP (AIDiv)  22/07/24 (1,471)
CHF 66,991 EUR (70,597)  S-CHF (AIDiv)  22/07/24 (932)
GBP 145,194 EUR (171,615) X - GBP 22/07/24 (5006)
CHF 32,055 EUR (33,781) Q-CHF  22/07/24 (447)
GBP 123,929 EUR (146,479) B - GBP 22/07/24 (431)
USD 40,691 EUR (38,042) S-USD 22/07/24 (111)
GBP 10,792 EUR (12,756)  Q-GBP (AIDiv)  22/07/24 37
GBP 10,304  EUR (12,179)  S-GBP(AIDiv)  22/07/24 (36)
GBP 5,933 EUR (7,012) S - GBP 22/07/24 (21)
USD 17,389 EUR (16,229) M -USD 22/07/24 (20)
USD 29,255 EUR (27,287) C-USD  22/07/24 (17)
USD 23,715 EUR (22,120) R-USD  22/07/24 (14)
USD 20,708 EUR (19,315) B - USD 22/07/24 (12)
USD 14456 EUR (13,484)  1-USD (AIDiv)  22/07/24 (8)
NOK 53,114 EUR (4,659) I-NOK 22/07/24 (7)
USD 2,440 EUR (2,276)  C-USD (AIDiv)  22/07/24 )
RIFFMHET  (4.208880)
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(Y L7ELs

S o 0 i aIy AR R FEHFHMELE

(—nm) (—nm)
1,112 US 2YR Note (CBT) September Futures 24 30/09/24 USD 207,073,362 632,259
(375)  Euro-Oat September Futures 24 06/09/24 EUR 36,962,250 526,889
(208) JPN 10Y Bond (Ose) September Futures 24 12/09/24 JPY 114,909,212 322,766
96  US 10YR Ultra September Futures 24 19/09/24 USD 8,682,995 98,670
41  US 10YR Note (CBT) September Futures 24 19/09/24 USD 3,882,304 37,060
REBMEEAF 1,617,644
(1,708)  Euro-Bobl September Futures 24 06/09/24 EUR 167,454,028 (1,679,995)
(1,743)  Euro-Bund September Futures 24 06/09/24 EUR 175,419,006 (737,936)
(476)  US Ultra Bond (CBT) September Futures 24 19/09/24 USD 45,759,622 (621,093)
(302)  Euro-Buxl 30Y Bond September Futures 24 06/09/24 EUR 28,756,440 (564,200)
(269) US Long Bond (CBT) September Futures 24 19/09/24 USD 25,432,485 (529,217)
(766)  Long Gilt September Futures 24 26/09/24 GBP 89,869,679 (293,317)
(301)  Euro-Schatz September Futures 24 06/09/24 EUR 30,102,107 (139,965)
(139) US 5YR Note (CBT) September Futures 24 30/09/24 USD 12,958,297 (115,076)
REBHGE AR (4,680,799)

@ EFRT VT

. HHImE* ; FT TR EEEF] KR FEBFHIHHAE

i o R T o B )
USD 202,000 19/04/26 [ & 4.88 USD-SOFR-OIS COMPOUND 708,578
REF M AT 708,578
BRL 106,788 04/01/27 E 9.81  BRAZIL CETIP INTERBANK DEPOSIT RATE (688,158)
BRL 220,000 04/01/27 E 10.96  BRAZIL CETIP INTERBANK DEPOSIT RATE (559,067)
BRL 97,000 04/01/27 E 10.42  BRAZIL CETIP INTERBANK DEPOSIT RATE (413,669)
JPY 6,300,000 30/10/33 L] 1.12  JPY-TONA-OIS COMPOUND (348,603)
MXN 484,300 15/05/29 JiEs 9.28 MXIBTIIE 28 DAY (263,572)
BRL 51,302 04/01/27 E 10.20  BRAZIL CETIP INTERBANK DEPOSIT RATE (257,597)
BRL 43,410 04/01/27 E 10.03  BRAZIL CETIP INTERBANK DEPOSIT RATE (244,822)
BRL 110,000 04/01/27 E 11.11  BRAZIL CETIP INTERBANK DEPOSIT RATE (229,131)
BRL 58,713 04/01/27 [&] & 10.71  BRAZIL CETIP INTERBANK DEPOSIT RATE (194,911)
BRL 92,460 04/01/27 E 11.24  BRAZIL CETIP INTERBANK DEPOSIT RATE (157,721)
BRL 43,287 04/01/27 E 10.73  BRAZIL CETIP INTERBANK DEPOSIT RATE (140,161)
BRL 45,540 04/01/27 E 11.16  BRAZIL CETIP INTERBANK DEPOSIT RATE (88,352)

REBIFIE A (3,585,764)
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Q@ L Yk TIAIL Ry TEH

i S ME S wmn e i AT 4

RN vay (%) (—m)

TIA

B Valeo SE 1.00 20/06/29 EUR 4,550,000 212,582

REB ML A3 212,582

TIUA

= ‘WPP Finance SA 1.00 20/06/29 EUR 8,000,000 (107,048)

%

B Bertelsmann SE & Co KGaA 1.00 20/06/29 EUR 8,000,000 (245,713)

FIH

B Stellantis NV 5.00 20/06/29 EUR 4,990,000 (885,413)

AFYZ

= British Telecommunications Plc 1.00 20/06/29 EUR 8,600,000 (105,610)

B Marks & Spencer Plc 1.00 20/06/29 EUR 4,320,000 (14,324)

B Rentokil Initial Plc 1.00 20/06/29 EUR 8,750,000 (178,248)
(298,182)

7 AT

= Avnet Inc 1.00 20/06/28 USD 7,276,000 (96,043)

B Eastman Chemical Co 1.00 20/06/28 USD 17,710,000 (284,311)
(380,354)

REBFHAMGEA T (1,916,710)

Q@ L YT IAI AT YIR R TEH

P s 2% - o FE SR
701\1\\77‘/5/ o Fil=E e T i+ R FEBFG
R ar (%) (2—nm)
T AV
=4 CDX Emerging Markets Index 1.00 20/06/29 USD 53,000,000 1,577,010
REBLFME A F 1,577,010
T AU
Hu CDX North America High Yield Index 5.00 20/06/29 UsSD 11,370,000 (664,274)
B CDX North America Investment Grade Index  1.00 20/06/29 USD 48,093,000 (924,343)
=4 CDX North America Investment Grade Index  1.00 20/06/29 USD 133,862,000 (2,572,816)
B CDX North America Investment Grade Index ~ 1.00 20/06/29 USD 152,335,000 (2,927,865)
Hw CDX North America Investment Grade Index  1.00 20/06/29 USD 168,407,000 (3,236,768)
B iTraxx Europe Crossover Index 5.00 20/06/29 EUR 28,367,000 (2,101,150)
=4 iTraxx Europe Index 1.00 20/06/29 EUR 91,100,000 (1,620,928)
(14,048,144)

REBFHER A7 (14,048,144)

* PR T AR — Dy — TR Y,
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https://www.nomura-am.co.jp/
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n 5 Eﬁ% ' ﬁ%ﬁﬁﬁ Ei%?ﬁEAtt?i%rtig o %E
iz % g 1 )

3] % % % EViE

184 (20204 8 H19H) 10, 203 AN0.0 68. 2 — 3,175
198 (20214 8 A19H) 10, 200 AN0.0 60. 1 — 9, 159
2048 (20224E 8 H19H) 10, 199 AN0.0 57.5 — 7, 850
218 (20234 8 H21H) 10, 196 AN0.0 5.7 — 6, 733
2211 (20245~ 8 H19H) 10, 198 0.0 67.7 — 3,413

* AR LTI E W THR —TE 0 @ THR,
*Y 77y FTE, HBIE 2R TEURIBRAGFE LRV, XU Fv—rHThY A,

OLHirh DEEMEE & THRFDHR

- Iy . e e il R % | %

i % =M A K O FE|E B K OE

# B\ M % % %

20234E 8 J]21 H 10, 196 — 5.7 -

8 K 10, 196 0.0 5.3 -

9 K 10, 195 AO0.0 10.5 —

103K 10, 195 A0.0 9.3 —

1LAR 10, 195 A0.0 12.6 —

123K 10, 194 A0.0 10. 1 —

20244E 1 HEK 10, 194 A0. 0 4.3 -

2 K 10, 194 A0.0 5.6 —

3 AR 10, 194 A0.0 11.7 —

4 3K 10, 195 A0.0 28.1 —

5K 10, 196 0.0 64. 1 -

6 AK 10, 196 0.0 55.7 -

7THE 10, 197 0.0 3.8 -
# )

20244E 8 J119H 10, 198 0.0 67.7 —

* R E T,
*EFEM LRI E R THR—TE Y TR,
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TH TFH

EMERES 217, 190, 000 215, 090, 584

5 (RS 570, 798 —
( 720, 000)

FERRIE 1, 241, 289 —
M (1,164, 000)
S (BEIENEREZET) 120, 046 —
( 220, 000)

*ARAHIT R T LI,
* BALASH B0 5T,
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(A) [EPN GREHED) It FEIBAR

] i K
X 7 A ; 2| 9 BBBEUT N

7l 4 % | 3T | % =, i -

IR I AP i G ) o e T BV =
TH TH % % % % %

— 2, 100, 000 2, 100, 000 61.5 - 61.5 - -
ES[=1ie S (2, 100, 000) (2, 100, 000) (61.5) (=) (61.5) (=) (=)
80, 000 80, 030 2.3 - - — 2.3

T, , , . )
HL7 RS (80,000 (80,030 (2.3) (=) ) (=) (2.3)
R e 130, 000 130, 078 3.8 - - - 3.8
(B < &xfhfE) (' 130,000)| ( 130,078) (3.8 (—) () (—) (3.8)
N ot 2, 310, 000 2,310, 108 67.7 - 61.5 — 6.2
" ! (2,310,000)| (2,310, 108) (67.7) (—) (61.5) (—) (6.2)
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& it 2, 310, 000 2,310, 108
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RILRA 4 763, 418, 000 (C) HHEFEE(A+B) 1,008, 038
(C) MEERE(A—B) 3,413, 890, 064 (D) wHifAgIaES 129, 271, 098
PO%N 3,347,617, 461 (B) BMEEEERS 467,816, 959
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(D) =IELOZK 3,347,617, 4610 @ F(C+D+E+F) 66, 272, 603
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LT TIT ) =R 241, 254, 938 B 70— A -V RERER (7 VT lE2-2) FIEEER 984, 834
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ST TS i i) 5 e (5 34,318, 227 TpAt 70—~V CBRAE (AIRENEE 2 —2) A Fci 984, 543
A DCHE IS 7 7~ K (A LK) 7,492, 405 Bk 7 m— VOB (7Y Tl T —R) mH i 984, 543
XA LaT 2,282,012 Wpkt 7 a — S LCBRE (2 —R) AE2alpeEny 984, 543
B 7 a—r 0V A A=V FEREE (Ha—2) A nEM 984, 834 Bt 7 v — L CBHAE (ER[E T = — R ) 2Rl A 984, 543
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