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SR 9,992,882,752.83
BXBLUVELOEMEES 4,155,084,450.38
WIS E LB U TIS TOREI 4,155,084,450.38
H&% B LU ELOA M 4,151,133,593.37
WIS E LB U TRIS TOREI 4,151,133,593.37
Lt e 1,600,332,690.44
HFITHIEE X E LIS TORRS| 1,600,332,690.44
EETREETSIS 1,600,332,690.44
£FABRERX—L 54,400,804.00
—HRFERE ) T—ILUCITSB LK UVAIFsHS VIZHEDRED 77K 54,400,804.00
SMEBE S 31,931,214.64
HHITISE LB UG TOREI 27,470,646.16
ZDHDEE| 4,460,568.48
S HEnE 4,171,577,932.26
BETN 4,063,203,860.08
FDith 108,374,072.18
SRENE 303,919,012.31
B"e 303,919,012.31
EEDE &Ft 14,468,379,697.40
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619,417,470.89
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10,257,961,481.64

31,370,584.88
31,370,584.88
27,470,646.16
3,899,938.72
4,140,233,366.80
4,059,510,116.70
80,723,250.10
38,814,264.08
38,814,264.08

14,468,379,697.40
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~yUHE|
FHTHISE L IEUTETORE
EETIETOEE
A7 3 mE|
DOLLAR US 03/2023 CALL 1.4 22,580,844.25
LY T I+ R YT
REPU PO 7.5 10-27_20 39,570,875.82
ZDMDEE
ZDhDMmE|
FHTHISE L XEUTETORE
e vlinEdl
| EURIBOR 3 1223 3,086,147,200.00
FV CBOT UST 5 0322 1,680,501,904.42
XEUR FBTP BTP 0322 103,201,020.00
US 10YR NOTE 0322 103,714,166.37
XEUR FGBX BUX 0322 259,251,960.00
US 10Y ULT 0322 103,788,801.44
DJES BANKS 0322 117,072,450.00
E-MIN RUS 200 0322 254,316,795.64
EETIETORE
EvlinEd
BD UBCARSTP 0322 105,550,187.73
ESRFEME|
CFD OLPX BOFA 1230 19,245,626.43
CFD JPM KR 5,154,076.03
CFD JPM FDX 5,374,763.00
BD JPM TSCO 2,703,028.32
GS YUM BRANDS 1230 2,830,560.73
CFD JPM ALK 2,713,396.59
CFD GOLDMAN HBI 2,624,166.65
GS ABERCROMBIE & F 1 2,544,531.81
GS ALBERTSONS COS IN 2,164,112.22
GS WINGSTOP INC 1230 2,795,311.99
GS MURPHY USA 1230 2,795,702.32
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B/E()

EMEEIcXHXH
FSESHDEHTEICE DI
EREMERGICLHZH
EREBIGICLSZH

AE(2)

SHMEEIOFE EX)(1 - 2)

ZDHDUA(3)
BERABME S VEMERS 2 4)

LEMFE S (RER)(1-2+3-4)

LD R FEE4E (5)
HBEAPITIho=PREFIEEZ 4 (6)
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BRESE
20214E12H 31 B T35
(&FITL—1FR)

20214£12 7 31 HERTE

245,535.43
24,287,069.96
153,942,756.51
41,713.32
8,248.78
1,745,709.16

180,271,033.16

24,525.63
-305,888.54
3,995,764.22
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ABEEZR) Ak
GFAfi @4 —n#oR)

20214£12 7 31 HEAE

= WMEEIC
HIHEE% DA EE iy B EhHEE
# (%)
BB LCEL O A MEES
METTISELIXEL TS TG I Sh X B L UEL OB M S
KAy
BIONTECH SE EUR 37,159 7,963,173.70 0.08
PUMA SE EUR 974,490 104,757,675.00 1.02
VOLKSWAGEN AG EUR 1 258.40 0.00
VOLKSWAGEN AG-PREF EUR 280,598 49,800,533.04 0.49
k1 &t 162,521,640.14 1.59
FE
CHONGQING ZHIFEI BIOLOGICA-A CNY 2,928,304 50,341,714.51 0.49
CONTEMPORARY AMPEREX TECHN-A CNY 418,957 33,989,171.33 0.33
GDS HOLDINGS LTD - ADR uUsD 946,999 39,272,311.68 0.38
KINGSOFT CLOUD HOLDINGS-ADR usD 1,192,365 16,514,024.58 0.16
MEITUAN-CLASS B HKD 1,197,387 30,441,298.43 0.30
WUXI BIOLOGICS CAYMAN INC HKD 11,213,915 117,059,969.12 1.14
hE &8 287,618,489.65 2.80
Fov—Y
NOVO NORDISK AS DKK 909,238 89,852,900.13 0.87
ORSTED DKK 555,578 62,388,236.21 0.61
Fov—Y &t 152,241,136.34 1.48
ARSLY
INDITEX EUR 1,619,120 46,193,493.60 0.45
ARSIy B 46,193,493.60 0.45
b 3E
ALPHABET-A usD 42,613 108,557,479.35 1.06
AMAZON.COM INC usD 72,431 212,372,124.99 2.07
ANTHEM usD 376,111 153,308,558.69 1.49
CONSTELLATION BRANDS INC usD 119,093 26,282,773.66 0.26
COSTCO WHOLESALE CORP usD 83,530 41,698,892.89 0.40
DANAHERCORP usD 315,025 91,141,729.91 0.89
ELI LILLY & CO usD 202,301 49,137,866.88 0.48
GOODRX HOLDINGS INC-CLASS A usD 804,963 23,132,422.48 0.22
INTERCONTINENTALEXCHANGE GROUP usD 820,748 98,710,608.48 0.96
MASTERCARD INC usD 179,713 56,783,745.30 0.56
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= (%)
MATCH GROUP INC uUSsD 228,394 26,560,944.86 0.26
MERCADOLIBRE usD 72,421 85,870,978.19 0.84
Meta Platforms - A usD 507,665 150,152,235.97 1.46
MICROSOFT CORP uUsD 333,915 98,753,335.21 0.96
NETFLIX INC usb 147,718 78,254,688.64 0.77
NEW YORK TIMES CO CLASS A COM USDO0.10 usD 715,695 30,397,527.70 0.30
PALO ALTO NETWORKS INC usD 241,707 118,347,585.89 1.15
PFIZER INC usD 1,155,875 60,019,713.99 0.59
SALESFORCE.COM INC usD 615,971 137,650,993.87 1.34
SERVICENOW INC usD 45,689 26,079,130.14 0.25
STRYKER CORP usD 294,627 69,283,461.43 0.67
SUNRUN INC usD 1,041,051 31,399,973.00 0.31
TMOBILE US INC uUsD 1,198,252 122,206,530.92 1.19
UBER TECHNOLOGIES INC usD 5,323,845 196,296,887.84 1.91
UNITEDHEALTH GROUP INC usD 136,211 60,145,085.77 0.59
*E &8 2,152,545,276.05 20.98
IS5V R
ESSILORLUXOTTICA EUR 656,773 122,974,176.52 1.20
HERMES INTERNATIONAL EUR 145,623 223,676,928.00 2.18
SAFRAN SA EUR 633,189 68,169,127.74 0.66
I5VR B 414,820,232.26 4.04
B
HKG EXCHANGES AND CLEARING HKD 996,840 51,202,740.37 0.50
E# o 51,202,740.37 0.50
HAIVER
ANTA SPORTS PRODUCTS LIMITED HKD 3,937,600 51,918,343.78 0.51
JD.COM INC-ADR usD 2,967,677 182,857,129.26 1.78
TARUBE At 234,775,473.04 2.29
1R
HDFC BANK LTD INR 3,046,666 53,318,321.87 0.52
AR &t 53,318,321.87 0.52
FALSUR
RYANAIR HOLDINGS PLC EUR 1,767,857 26,959,819.25 0.26
FALSUF &t 26,959,819.25 0.26
% 4
UNIVERSAL MUSIC GROUP NV EUR 1,940,325 48,081,253.50 0.47
A58 EFt 48,081,253.50 0.47
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BE
HYUNDAI MOTOR CO LTD KRW 341,271 52,761,638.52 0.52
LG CHEMICAL KRW 255,019 116,016,632.95 113
SAMSUNG ELECTRONICS CO LTD KRW 687,848 39,840,689.31 0.38
BE &% 208,618,960.78 2.03
EE
ASTRAZENECA PLC GBP 1,769,473 182,890,503.74 1.78
DIAGEO GBP 537,575 25,841,504.29 0.25
LLOYDS BANKING GROUP PLC GBP 96,391,427 54,877,444.15 0.54
xE A 263,609,452.18 2.57
LR
CIE FIN RICHEMONT N CHF 199,186 26,326,808.57 0.26
ALR Bt 26,326,808.57 0.26
BB
TAIWAN SEMICONDUCTOR TWD 1,343,000 26,251,352.78 0.26
|/E A 26,251,352.78 0.26
#HlmnFL T ELTHIETMEIIh =k
HLUVELOF @IS A5t 4,155,084,450.38 40.50
HABLVELOAMITS A5t 4,155,084,450.38 40.50
EH B LVEL O F S
HEH BT ZELUHB TS I Sh-EHH S UEUO A Mm%
Ray
FRESENIUS SE 1.625% 08-10-27 EUR 15,400,000 16,427,839.25 0.16
Rty &&t 16,427,839.25 0.16
FILEUFY
STONEWAY CAPITAL 10.0% 01-03-27 DEFAULT uUsD 17,400,000 4,141,746.66 0.04
7LEVUFY &t 4,141,746.66 0.04
Py A b 4
RAIFFEISEN BANK INTL AG 6.0% PERP EUR 23,600,000 26,069,308.20 0.25
A—RMN)7 B 26,069,308.20 0.25
INSa—4
SEADRILL NEW FINANCE 12.0% 15-07-25 DEFAULT ~ USD 5,218,243 3,755,853.48 0.04
NSa—4% &t 3,755,853.48 0.04
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ISTL
B3 SA BRASIL BOLSA BALCAO 4.125% 20-09-31  USD 18,696,000 16,107,407.39 0.15
TISUL &Ft 16,107,407.39 0.15
hr5
CAN IMP BK 2.606% 22-07-23 usD 17,868,000 16,062,573.10 0.16
h+4 & 16,062,573.10 0.16
FE
CHINA GOVERNMENT BOND 2.47% 02-09-24 CNY 923,000,000 128,504,497.56 1.25
CHINA GOVERNMENT BOND 2.56% 21-10-23 CNY 960,930,000 133,746,391.60 1.30
hE &5 262,250,889.16 2.55
a—rORT—L
COTE IVOIRE 5.75% 31/12/2032 / MULTI-CPON & SINKABLE ~ USD 8,803,000 5,121,626.60 0.05
IVORY COAST EUR 11,104,000 11,298,255.60 0.11
IVORY COAST GOVERNMENT INT BOND 5.25% 22-03-30  EUR 8,906,000 9,486,311.91 0.10
IVORY COAST GOVERNMENT INT BOND 6.625% 22-03-48  EUR 31,653,000 33,185,447.47 0.32
a—roRD—)L &Ft 59,091,641.58 0.58
ToR—Y
DANSKE BA 5.875% PERP EMTN EUR 18,032,000 18,540,522.22 0.18
Fov—y &Ft 18,540,522.22 0.18
FE=h#fE
DOMINICAN REPUBLIC INTL BOND 4.875% 23-09-32  USD 12,395,000 11,258,959.70 0.1
DOMINICAN REPUBLIC INTL BOND 5.875% 30-01-60  USD 43,025,000 37,455,696.91 0.37
DOMINICAN REPUBLIC INTLBOND 6.0% 19-07-28  USD 13,204,000 13,303,622.16 0.13
DOMINICAN REPUBLIC INTLBOND 6.5% 15-02-48  USD 13,133,000 12,596,942.42 0.12
Rz—h#fE &5t 74,615,221.19 0.73
FS57EREER
SHELF DRILL 8.25% 15-02-25 usD 21,526,000 14,419,773.10 0.14
7S7EREEN &5 14,419,773.10 0.14
ARSLY
BANCO SANTANDER SA 5.25% PERP EUR 7,000,000 7,352,800.00 0.07
BANKINTER 0.625% 06-10-27 EUR 9,600,000 9,596,650.52 0.09
BBVA 5.875% PERP EUR 24,800,000 26,432,711.44 0.26
ARSLY BE 43,382,161.96 0.42
*E
AMERICAN HONDA FIN 2.2% 27-06-22 uUsD 5,237,000 4,644,949.03 0.05
BOEING 5.705% 01-05-40 usD 16,628,000 18,868,638.36 0.18
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CITADEL FINANCE LLC 3.375% 09-03-26 uUsD 43,701,000 38,845,594.86 0.38
FIDELITY NATL INFORMATION SCES 0.75% 21-05-23 EUR 6,989,000 7,100,893.41 0.07
HP ENTERPRISE 4.45% 02-10-23 usD 33,600,000 31,520,304.85 0.31
LIBERTY MUTUAL GROUP 3.625% 23-05-59 EUR 24,456,000 25,799,739.95 0.25
LYB INTL FINANCE Il LLC 4.2% 01-05-50 usD 18,600,000 19,044,555.05 0.19
MERCADOLIBRE 2.375% 14-01-26 usD 2,878,000 2,485,654.29 0.02
MERCADOLIBRE 3.125% 14-01-31 usD 4,390,000 3,716,760.94 0.04
MURPHY OIL CORPORATION 5.75% 15-08-25 uUsD 34,187,000 31,674,273.21 0.30
MURPHY OIL CORPORATION 5.875% 01-12-27 uUsD 18,596,000 16,976,486.21 0.17
MURPHY OIL CORPORATION 6.375% 15-07-28 usD 19,240,000 18,570,306.61 0.18
NETFLIX 3.875% 15-11-29 EUR 38,048,000 46,057,680.00 0.45
NETFLIX INC 4.625% 15-05-29 EUR 39,386,000 49,433,374.07 0.49
ORACLE 2.95% 01-04-30 uUsD 28,488,000 25,540,895.69 0.25
STANDARD INDUSTRIES 2.25% 21-11-26 EUR 16,325,000 16,092,651.64 0.16
SYSCO 1.25% 23-06-23 EUR 24,850,000 25,440,512.59 0.24
UNITED STATES TREASURY NOTEBOND 1.875% 15-11-51 uUSsD 130,242,900 114,059,585.57 1.1
$E a5 495,872,856.33 4.84
TR
ACCOR SA 2.625% PERP EUR 26,000,000 25,228,775.89 0.24
BPCE 2.125% 13-10-46 EUR 18,800,000 18,410,787.21 0.18
BQ POSTALE 0.875% 26-01-31 EUR 16,800,000 16,757,203.73 0.17
GETLINK 3.5% 30-10-25 EUR 19,413,000 20,048,208.29 0.20
JCDECAUX 2.625% 24-04-28 EUR 14,100,000 15,733,541.98 0.15
LA POSTE 5.3% 01-12-43 uUsD 12,000,000 11,254,519.87 0.10
ORPEA 2.0% 01-04-28 EUR 21,900,000 22,337,844.00 0.22
RENAULT CREDIT INTERNATIONAL BANQUE SA 2.625% 18-02-30 EUR 10,800,000 11,116,749.95 0.11
SG 1.125% 21-04-26 EMTN EUR 51,800,000 53,560,011.44 0.52
ISR Bt 194,447,642.36 1.89
Fov
ALPHA BANK 4.25% 13-02-30 EMTN EUR 7,123,000 7,185,699.96 0.07
HELLENIC REPUBLIC GOVERNMENT BOND 0.75% 18-06-31 EUR 27,308,000 26,057,555.46 0.25
HELLENIC REPUBLIC GOVERNMENT BOND 4.0% 30-01-37 EUR 98 140.33 0.00
PUBLIC POWER CORPORATION OF GREECE 3.375% 31-07-28 EUR 7,312,000 7,488,155.22 0.08
PUBLIC POWER CORPORATION OF GREECE 3.875% 30-03-26 EUR 41,279,000 43,001,492.41 0.41
Fov BE 83,733,043.38 0.81
H—srom
PERSHING SQUARE 1.375% 01-10-27 EUR 21,400,000 21,144,885.62 0.21
PERSHING SQUARE 3.25% 01-10-31 uUsD 21,400,000 18,995,620.67 0.18
PERSHING SQUARE 3.25% 15-11-30 uUsD 35,656,000 31,716,144.04 0.31
H—vo— B 71,856,650.33 0.70
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MAGY OLAJ GAZ 2.625% 28-04-23 EUR 16,406,000 17,260,939.13 0.17
NOH)— &5t 17,260,939.13 0.17

TAIVEHES
BANCO MERCANTILE DEL NORTE SAGRAND 5.875% PERP ~ USD 17,000,000 14,984,692.42 0.15
BANCO MERCANTILE DEL NORTE SAGRAND 8.375% PERP  USD 22,939,000 23,600,545.89 0.23
TARUBE At 38,585,238.31 0.38

FAISUR
ADAGIO CLO E3R+1.65% 15-04-34 EUR 10,491,000 10,527,105.01 0.10
ADAGIO CLO E3R+2.4% 15-04-34 EUR 8,743,000 8,851,852.30 0.08
ADAGIO CLO E3R+3.45% 15-04-34 EUR 6,994,000 7,059,845.17 0.07
AIB GROUP 6.25% PERP EUR 8,000,000 8,894,483.52 0.09
ARBOUR CLO V DAC E3R+1.4% 15-09-31 EUR 2,700,000 2,697,273.49 0.03
AURIUM CLO VI DAC E3R+1.55% 22-05-34 EUR 6,988,000 6,983,065.08 0.07
AURIUM CLO VI DAC E3R+2.2% 22-05-34 EUR 7,425,000 7,461,940.78 0.07
AURIUM CLO VI DAC E3R+3.3% 22-05-34 EUR 7,500,000 7,558,799.84 0.07
AVOCA CLO XII DAC E3R+1.5% 15-04-34 EUR 9,606,000 9,682,810.75 0.10
AVOCA CLO XII DAC E3R+3.2% 15-04-34 EUR 4,803,000 4,851,826.93 0.05
BAIN CAPITAL EURO CLO 20181 DAC E3R+1.7% 20-04-32  EUR 2,698,000 2,698,800.25 0.03
BAIN CAPITAL EURO CLO 20211 DAC E3R+1.6% 15-07-34  EUR 8,670,000 8,733,511.89 0.09
BAIN CAPITAL EURO CLO 20211 DAC E3R+2.1% 15-07-34  EUR 8,672,000 8,796,655.95 0.08
BAIN CAPITAL EURO CLO 20211 DAC E3R+3.3% 15-07-34  EUR 7,805,000 7,989,961.85 0.08
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+0.65% 03-10-29  EUR 10,547,000 3,202,118.48 0.03
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+1.15% 03-10-29  EUR 16,366,000 16,335,808.73 0.16
BLACK DIAMOND CLO 20151 DESIGACTIV COM E3R+1.6% 03-10-29  EUR 5,364,000 5,360,089.64 0.06
BLACKROCK EUROPEAN CLO Il DESI E3R+1.65% 15-04-34  EUR 8,471,000 8,507,051.92 0.09
BLACKROCK EUROPEAN CLO Il DES| E3R+2.35% 15-04-34  EUR 3,292,000 3,330,960.56 0.04
BLACKROCK EUROPEAN CLO Il DESI E3R+3.5% 15-04-34  EUR 1,223,000 1,241,375.97 0.01
BLACKROCK EUROPEAN CLO IV DAC E3R+0.85% 15-07-30  EUR 9,869,000 9,892,241.72 0.10
CADOGAN SQUARE CLO X DAC 1.95% 25-10-30  EUR 12,413,000 12,453,143.64 0.12
CARLYLE GLOBAL MKT EURO CLO 20152 E3R+0.73% 210929  EUR 38,011,000 14,491,715.33 0.14
DAA FINANCE 1.601% 05-11-32 EUR 16,463,000 17,476,985.49 0.17
FAIR OAKS LOAN FUNDING | DAC E3R+1.65% 15-04-34  EUR 6,988,000 7,024,539.71 0.07
FAIR OAKS LOAN FUNDING | DAC E3R+2.4% 15-04-34  EUR 8,735,000 8,830,238.78 0.09
FAIR OAKS LOAN FUNDING | DAC E3R+3.4% 15-04-3¢  EUR 6,988,000 7,067,343.31 0.07
FCA BANK SPA IRISH BRANCH 1.25% 21-06-22 EUR 12,000,000 12,150,918.90 0.12
GLG EURO CLO IV DAC E3R+0.7% 15-05-31 EUR 11,800,000 11,804,212.86 0.11
GLG EURO CLO IV DAC E3R+1.05% 15-05-31 EUR 5,400,000 5,360,683.32 0.05
GLG EURO CLO IV DAC E3R+1.6% 15-05-31 EUR 4,500,000 4,429,135.00 0.04
HARVEST CLO XV E3R+1.8% 22-11-30 EUR 2,500,000 2,496,164.53 0.02
HARVT VIl E3R+1.15% 15-01-31 EUR 4,100,000 4,074,539.91 0.04
HARVT VIl E3R+1.65% 15-01-31 EUR 2,200,000 2,150,384.77 0.02
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INVESCO EURO CLO E3R+1.65% 15-07-34 EUR 8,672,000 8,743,229.50 0.09
INVESCO EURO CLO E3R+2.15% 15-07-34 EUR 8,672,000 8,743,096.43 0.09
INVESCO EURO CLO E3R+3.05% 15-07-34 EUR 5,637,000 5,677,886.79 0.05
LUKOIL CAPITAL DAC 3.6% 26-10-31 uUsD 28,467,000 24,691,092.26 0.24
MADISON PARK EURO FUNDING XVI DAC E3R+1.6% 25-05-34 EUR 5,036,500 5,078,654.27 0.04
MADISON PARK EURO FUNDING XVI DAC E3R+2.15% 25-05-34 EUR 8,672,500 8,816,251.70 0.09
MADISON PARK EURO FUNDING XVI DAC E3R+3.2% 25-05-34 EUR 4,960,000 5,088,022.62 0.05
MADISON PARK EURO FUNDING XVII E3R+1.65% 27-07-34 EUR 6,894,000 6,929,374.95 0.07
MADISON PARK EURO FUNDING XVII E3R+2.15% 27-07-34 EUR 6,102,000 6,155,665.94 0.06
MADISON PARK EURO FUNDING XVII E3R+3.1% 27-07-34 EUR 6,678,000 6,772,287.05 0.06
MMC NORILSK NICK VIAMMC 2.8% 27-10-26 usD 38,500,000 33,723,762.56 0.33
MONTMARTRE EURO CLO 20202 DAC E3R+1.7% 15-07-34 EUR 8,211,000 8,243,886.06 0.08
MONTMARTRE EURO CLO 20202 DAC E3R+2.1% 15-07-34 EUR 8,211,000 8,211,804.86 0.08
MONTMARTRE EURO CLO 20202 DAC E3R+3.1% 15-07-34 EUR 8,211,000 8,249,538.51 0.08
OCP EURO CLO 20193 DAC E3R+2.3% 20-04-33 EUR 2,710,000 2,727,814.39 0.03
OCP EURO CLO 20193 DAC E3R+3.3% 20-04-33 EUR 2,360,000 2,386,570.27 0.02
PENTA CLO 6 DAC E3R+1.7% 25-07-34 EUR 8,642,000 8,679,844.83 0.08
PENTA CLO 6 DAC E3R+2.3% 25-07-34 EUR 6,050,000 6,078,056.52 0.06
PENTA CLO 6 DAC E3R+3.3% 25-07-34 EUR 8,642,000 8,716,888.00 0.08
PHOSAGRO BOND FUNDING DAC 2.6% 16-09-28 uUSsD 16,352,000 14,118,338.66 0.14
PROVIDUS CLO IV DAC E3R+1.63% 20-04-34 EUR 8,741,000 8,774,241.43 0.08
PROVIDUS CLO IV DAC E3R+2.2% 20-04-34 EUR 6,556,000 6,596,778.75 0.07
PROVIDUS CLO IV DAC E3R+3.25% 20-04-34 EUR 7,255,000 7,326,971.28 0.07
PURPLE FINANCE CLO 1 E3R+0.8% 25-01-31 EUR 5,452,000 5,463,904.85 0.05
PURPLE FINANCE CLO 1 E3R+1.3% 25-01-31 EUR 6,633,000 6,615,449.06 0.06
PURPLE FINANCE CLO 1 E3R+1.75% 25-01-31 EUR 4,089,000 4,091,427.22 0.04
RYANAIR 1.125% 15-08-23 EMTN EUR 17,294,000 17,655,214.80 0.17
RYANAIR 2.875% 15-09-25 EMTN EUR 20,888,000 22,717,854.61 0.22
ST PAULS CLO Il R DAC E3R+1.15% 15-01-32 EUR 11,321,000 11,268,773.09 0.11
ST PAULS CLO Il R DAC E3R+1.6% 15-01-32 EUR 7,943,000 7,940,104.16 0.08
ST PAULS CLO S8X B2 FIX 17-01-30 EUR 7,470,000 7,509,093.75 0.07
TORO EUROPEAN CLO 2 E3R+1.85% 15-07-34 EUR 4,062,000 4,077,031.60 0.04
TORO EUROPEAN CLO 2 E3R+2.45% 15-07-34 EUR 4,062,000 4,086,004.42 0.04
VOYA EURO CLO Il DAC E3R+1.67% 15-07-35 EUR 3,885,000 3,898,301.55 0.04
VOYA EURO CLO Il DAC E3R+2.15% 15-07-35 EUR 5,611,000 5,610,517.58 0.06
VOYA EURO CLO Il DAC E3R+3.2% 15-07-35 EUR 4,748,000 4,797,489.94 0.04
FALSUF &t 576,728,809.64 5.62
ARSIV

BANK LEUMI LE ISRAEL BM 3.275% 29-01-31 uUsD 12,330,000 11,029,090.31 0.11
MIZRAHI TEFAHOT BANK 3.077% 07-04-31 uUsD 16,626,000 14,675,333.28 0.14
ARSIV A 25,704,423.59 0.25
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ATLANTIA EX AUTOSTRADE 1.625% 03-02-25 EUR 8,269,000 8,539,721.96 0.08
AUTOSTRADE PER L ITALILIA SPA6.25% 09-06-22  GBP 15,942,000 20,077,647.80 0.19
ENELIM 8.75% 24/09/2073 uSsD 4,486,000 4,502,787.21 0.05
ENI 2.0% PERP EUR 17,788,000 17,964,565.39 0.18
ENI 2.75% PERP EUR 18,167,000 18,507,658.62 0.18
ENI 3.375% PERP EUR 48,791,000 51,658,430.36 0.50
FINEBANK BANCA FINE 5.875% PERP EUR 7,802,000 8,547,830.90 0.08
INTE 5.71% 15-01-26 usD 13,654,000 13,615,581.95 0.13
ITALY GOVERNMENT INTL BOND 1.25% 17-02-26  USD 56,400,000 48,604,180.15 0.47
SOCIETA PER LA GESTIONE DI ATTIVITA2.25% 17-07-27  EUR 17,105,000 18,360,183.65 0.18
UNICREDIT 2.2% 22-07-27 EMTN EUR 28,480,000 30,360,975.25 0.30
UNICREDIT 4.875% 20-02-29 EMTN EUR 51,630,000 57,655,355.38 0.56
UNICREDIT SPA 5.861% 19-06-32 usD 9,092,000 8,768,495.92 0.09
UNICREDIT SPA 6.95% 31/10/2022 EUR 25,956,000 27,729,358.37 0.27
UNICREDIT SPA 7.5% PERP EUR 13,655,000 16,160,739.02 0.16
15)7 &F 351,053,511.93 3.42
S——
SARANAC CLO V LTD L3RUSD+1.31% 26-07-29  USD 32,000,000 27,504,270.59 0.27
So—T— &8 27,504,270.59 0.27
o TLY
B2W DIGITAL LUX SARL 4.375% 20-12-30 usD 7,948,000 6,324,931.94 0.06
EUROFINS SCIENTIFIC 2.125% 25-07-24 EUR 4,082,000 4,314,795.34 0.04
EUROPEAN UNION 0.0% 04-07-31 EUR 30,356,000 30,157,168.20 0.30
GAZPROM 7.288% 16/08/37 *USD usD 11,448,000 13,728,631.77 0.14
MILLICOM INTL CELLULAR 4.5% 27-04-31 usD 3,922,000 3,519,643.22 0.03
SBB TREASURY OYJ 0.75% 14-12-28 EUR 21,950,000 21,004,866.08 0.20
SCULPTOR EUROPEAN CLO VIIl DAC E3R+1.6% 17-07-34  EUR 5,117,000 5,149,728.73 0.05
SCULPTOR EUROPEAN CLO VIIl DAC E3R+2.1% 17-07-34  EUR 7,805,000 7,889,026.55 0.08
SCULPTOR EUROPEAN CLO VIIl DAC E3R+3.1% 17-07-34  EUR 6,071,000 6,163,466.46 0.06
oI NG At 98,252,258.29 0.96
AxSa
BAN NTANDER MEXI 5.375% 17-04-25 usD 27,000,000 26,221,162.72 0.26
PEMEX PETROLEOS MEXICAN 3.75% 16/04/2026  EUR 45,310,000 46,571,908.33 0.46
PETROLEOS MEXICANOS 2.75% 21/04/27 EMTN  EUR 15,697,000 14,900,429.93 0.14
PETROLEOS MEXICANOS 4.75% 26-02-29 EUR 28,966,000 29,776,982.53 0.29
PETROLEOS MEXICANOS 4.875% 21-02-28 EUR 77,566,000 81,161,109.72 0.79
PETROLEOS MEXICANOS 7.69% 23-01-50 usD 37,518,000 32,898,897.76 0.32
PETROLEOS MEXICANOS FIX 28-01-60 usD 40,360,000 32,633,915.82 0.32
SEAMEX 12.0% 31-08-24 usD 2,547,944 2,254,731.78 0.02
A% & 266,419,138.59 2.60
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ADEVINTAA 2.625% 15-11-25 EUR 7,717,000 7,927,735.19 0.08
ADEVINTAA 3.0% 15-11-27 EUR 2,756,000 2,841,789.69 0.02
AKER BP A 4.0% 15-01-31 uUsD 5,625,000 5,454,769.25 0.05
JLyr— &t 16,224,294.13 0.15
NFY
CARNIVAL CORPORATION 4.0% 01-08-28 uUsD 17,200,000 15,344,792.09 0.15
R"F< &5t 15,344,792.09 0.15
*S5o4
ALME LOAN FUNDING IV BV E3R+1.2% 15-01-32  EUR 13,636,000 13,685,708.98 0.13
BARINGS EURO CLO 20181 E3R+1.0% 15-04-31  EUR 5,000,000 4,958,959.61 0.05
BARINGS EURO CLO 20181 E3R+1.5% 15-04-31  EUR 2,950,000 2,921,285.95 0.03
CAIRN CLO E3R+2.25% 20-10-33 EUR 6,557,000 6,698,813.48 0.07
CAIRN CLO E3R+3.4% 20-10-33 EUR 6,557,000 6,714,432.40 0.06
EASYJET FINCO BV 1.875% 03-03-28 EUR 39,348,000 40,184,932.67 0.39
ELM BV FOR FIRMENICH INTL 3.75% PERP EUR 20,000,000 21,444,639.73 0.21
JABHOL 3 3/8 04/17/35 EUR 8,900,000 10,868,555.64 0.10
JAB HOLDINGS BV 2.25% 19-12-39 EUR 5,900,000 6,132,969.18 0.06
NE PROPERTY BV 1.875% 09-10-26 EUR 29,285,000 30,174,800.66 0.29
NE PROPERTY BV 2.625% 22-05-23 EUR 17,720,000 18,575,527.67 0.18
NEW EUROPE PROPERTY COOPERATIF 1.75% 23-11-24  EUR 4,496,000 4,631,526.07 0.04
PROSUS NV 1.539% 03-08-28 EMTN EUR 33,433,000 33,997,794.20 0.33
PROSUS NV 1.985% 13-07-33 EUR 2,587,000 2,552,430.24 0.03
PROSUS NV 2.031% 03-08-32 EMTN EUR 27,075,000 27,126,825.63 0.27
PROSUS NV 3.832% 08-02-51 uUsD 25,128,000 21,005,388.09 0.21
PROSUS NV 4.027% 03-08-50 uUsD 11,317,000 9,773,561.31 0.10
STEDIN HOLDING NV 0.0% 16-11-26 EUR 10,650,000 10,566,610.50 0.10
TELEFONICA EUROPE BV 2.502% PERP EUR 13,700,000 14,053,127.07 0.14
TEVA PHAR FIN 1.625% 15-10-28 EUR 11,685,000 10,272,004.98 0.10
TEVA PHARMACEUTICAL FINANCE I BV 3.75% 09-05-27  EUR 25,650,000 25,721,670.38 0.25
TEVA PHARMACEUTICAL FINANCE II BV 6.0% 31-01-25  EUR 12,730,000 14,051,522.52 0.14
TEVA PHARMACEUTICAL INDUSTRIES 4.375% 09-05-30  EUR 31,227,000 31,153,117.79 0.31
THERMO FISHER SCIENTIFIC FINANCE | BV 0.0% 18-11-25  EUR 8,875,000 8,846,333.75 0.08
508 A 376,112,538.50 3.67
RILMHIL
BCP 3.871% 27-03-30 EMTN EUR 9,000,000 9,208,156.56 0.09
RILNHIL &FF 9,208,156.56 0.09
N—3=7
GLOBALWORTH REAL ESTATE INVESTMENTS 2.95% 29-07-26  EUR 11,611,000 12,445,142.19 0.13
GLOBALWORTH REAL ESTATE INVESTMENTS 3.0% 290325  EUR 13,707,000 14,759,778.34 0.14
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ROMANIAN GOVERNMENT INTL BOND 4.625% 03-04-49 ~ EUR 69,749,000 81,390,638.38 0.79
ROU 3.875% 29-10-35 EMTN EUR 44,145,000 48,252,604.56 0.47
L—==7 & 156,848,163.47 1.53
ZE
BARCLAYS 8.0% PERP usD 23,483,000 22,948,111.74 0.22
BP CAP MK 3.25% PERP EUR 10,141,000 10,940,435.87 0.11
CARNIVAL 1.0% 28-10-29 EUR 5,993,000 4,539,925.32 0.05
CHANNEL LINK ENTERPRISES FINANCE PLC 1.761% 30-06-50  EUR 12,013,000 12,050,428.75 0.12
CHANNEL LINK ENTERPRISES FINANCE PLC 2.706% 30-06-50  EUR 14,221,000 14,596,080.44 0.14
EAS 1.75% 09-02-23 EMTN EUR 25,151,000 25,926,253.73 0.25
EASYJET 1.125% 18-10-23 EMTN EUR 15,081,000 15,358,703.19 0.15
INFORMA 1.25% 22-04-28 EMTN EUR 4,387,000 4,445 133.76 0.04
INFORMA 2.125% 06-10-25 EMTN EUR 13,523,000 14,248,234.79 0.14
ROYAL BK SCOTLAND GROUP 5.125% PERP GBP 14,170,000 17,773,079.36 0.18
STANDARD CHARTERED 2.5% 09-09-30 EUR 8,106,000 8,566,329.19 0.08
UBS AG LONDON 1.75% 21-04-22 usD 8,900,000 7,875,456.07 0.08
VODAFONE GROUP 6.25% 03-10-78 usD 50,492,000 48,379,150.94 0.47
xE A 207,647,323.15 2.03
a7
GAZPROM 1.5% 17-02-27 EUR 69,079,000 68,564,829.86 0.67
GAZPROM 1.85% 17-11-28 EUR 39,550,000 30,048,619.77 0.38
GAZPROM 2.95% 15-04-25 EUR 32,972,000 35,383,967.29 0.34
GAZPROM 3.0% 29-06-27 usD 58,037,000 50,334,627.95 0.49
GAZPROM 3.25% 25-02-30 usD 58,049,000 50,035,656.80 0.49
RUSSIAN FEDERAL BOND OFZ 5.9% 12-03-31 RUB 8,493,308,000 86,253,253.29 0.84
RUSSIAN FEDERAL BOND OFZ 6.1% 18-07-35 RUB 6,815,034,000 68,057,398.29 0.67
RUSSIAN FOREIGN BOND EUROBOND 1.85% 20-11-32  EUR 61,600,000 61,460,260.82 0.60
aL7 & 459,138,614.07 4.48
SUAR—L
VENA ENERGY CAPITAL PTE 3.133% 26-02-25 usD 22,416,000 20,330,211.22 0.20
SUHR—IL BE 20,330,211.22 0.20
RAYI—FTv
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.624% PERP  EUR 20,758,000 20,758,205.27 0.20
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.875% PERP  EUR 32,550,000 32,136,719.78 0.32
Z2HI—F & 52,894,925.05 0.52
9954+
UKRAINE GOVERNMENT INTL BOND 4.375% 27-01-30  EUR 20,262,000 17,187,609.27 0.17
UKRAINE GOVERNMENT INTL BOND 7.253% 15-03-33  USD 13,559,000 10,823,299.73 0.10
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UKRAINE GOVERNMENT INTL BOND 7.375% 25-09-32  USD 8,802,000 7,089,946.37 0.07
vHS54+ &t 35,100,855.37 0.34
#HlmInF LT EETHIETMEISh - E%
BLUVELOEMESF &5 4,151,133,593.37 40.47
EHBLUVELOFMIS &5 4,151,133,593.37 40.47
A3
sk EYErS AP0k BV EIEY dhili ko HIE S
RARAY
ROYAUME D ESPAGNE ZCP 071022 EUR 155,000,000 155,731,392.48 1.52
SPAI LETR DEL TESO ZCP 06-05-22 EUR 150,625,000 150,965,195.88 1.47
SPAI LETR DEL TESO ZCP 10-06-22 EUR 111,283,000 111,595,964.68 1.09
SPAI LETR DEL TESO ZCP 11-02-22 EUR 87,400,000 87,470,301.58 0.85
ARSIy B 505,762,854.62 4.93
b 3E
UNIT STAT TREA BIL ZCP 27-01-22 usD 111,000,000 97,604,371.82 0.95
US TREASURY BILL ZCP 060122 usD 56,012,000 49,254,016.44 0.48
XE & 146,858,388.26 1.43
IS5V R
FRENCH REP ZCP 23-03-22 EUR 40,427,000 40,497,448.80 0.40
750X & 40,497,448.80 0.40
1427
ITAL BUON ORDI DEL ZCP 14-10-22 EUR 56,000,000 56,268,660.97 0.55
ITALY BUONI TES BOT ZCP 140322 EUR 175,000,000 175,240,512.48 1.71
ITALY BUONI TES BOT ZCP 141222 EUR 254,000,000 255,237,483.49 2.49
ITALY BUONI TES BOT ZCP 310122 EUR 264,000,000 264,133,751.99 2.57
ITALY ZCP 29-04-22 EUR 156,000,000 156,333,589.83 1.52
13Y7 &5t 907,213,998.76 8.84
ik EIre {00k R ElRy bl £ (1T
a5t 1,600,332,690.44 15.60
‘B &5t 1,600,332,690.44 15.60
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EA/ERX—L
—BEERRAIT)T—ILUCITSE L URAIFsE SRS
NEOREDI7FUR
IS5V R
CARMIGNAC COURT TERME CCT-AEURACCEUR  EUR 14,800 54,400,804.00 0.53
IS5V BE 54,400,804.00 0.53
—BBRERAIT)T—ILUCITSE LUAIFSLZST
I BEOREDI7UF &5t 54,400,804.00 0.53
£MARERLT—L B 54,400,804.00 0.53
SEMERIAER
ScHIERs|
MEITHIEE(SEUTIRICE TS5 HmE]
DJES BANKS 0322 EUR 23,298 4,834,335.00 0.04
E-MIN RUS 200 0322 usD 2,579 -1,227,428.92 -0.01
FV CBOT UST 5 0322 usD -15,797 -3,249,134.03 -0.03
| EURIBOR 3 1223 EUR -3,088 998,709.00 0.01
US 10YR NOTE 0322 usD -904 -161,719.97 0.00
US 10Y ULT 0322 usD -806 -282,839.24 0.00
XEUR FBTP BTP 0322 EUR -702 2,471,040.00 0.02
XEUR FGBX BUX 0322 EUR -1,254 14,245,440.00 0.14
HnlTT R E - (XEO TR BT 5EMERE] &5 17,628,401.84 0.17
EETIBIZET5EMERE|
BD UBCARSTP 0322 usD 1,157,068 3,554,826.67 0.04
EETIRICE TR MG &5 3,554,826.67 0.04
Sms &5t 21,183,228.51 0.21
FFLarms|
JEETIBIZE 157 T arms|
DOLLAR US 03/2023 CALL 1.4 EUR 52,500,000 478,772.18 0.00
JEEETIRIZEI1TE4 T avEE &5 478,772.18 0.00
*AFavmsl At 478,772.18 0.00
ZDtha SR
MR YTHLEI
REPU PO 7.5 10-27_20 usD -45,000,000 -1,142,084.07 -0.01
£FRTYTIME A5t -1,142,084.07 -0.01




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

I MEEIC
TS D 2 A a1 BT EhHEE
% B {48
(%)
EXREMEI
BD JPM TSCO usD -12,883 -112,656.00 0.00
CFD GOLDMAN HBI usD -178,481 -38,419.72 0.00
CFD JPM ALK usD -59,226 -183,023.65 0.00
CFD JPM FDX usD -23,632 -226,422.22 0.00
CFD JPM KR usD -129,501 -4,170.66 0.00
CFD OLPX BOFA 1230 usD 751,326 -1,440,283.75 -0.02
GS ABERCROMBIE & F 1 uUsD -83,079 13,930.71 0.00
GS ALBERTSONS COS IN uUsD -81,518 413,038.92 0.00
GS MURPHY USA 1230 usD -15,957 -199,289.14 0.00
GS WINGSTOP INC 1230 usD -18,396 -299,078.15 0.00
GS YUM BRANDS 1230 usD -23,181 -254,511.36 0.00
E&REDE &t -2,330,885.02 -0.02
TOhOEMEHMESR &5 -3,472,969.09 -0.03
shefidEs &5 18,189,031.60 0.18
JEFERLS
APPEL MARGE B.P.S.S. EUR 22,549,524 -22,549,524.00 -0.22
APPEL MARGE B.P.S.S. usD 5,596,300.12 4,921,122.16 0.05
BBINEERLE &F -17,628,401.84 -0.17
S HENE 4,171,577,932.26 40.67
FiLENE -4,140,233,366.80 -40.36
SMENE 265,104,748.23 2.58
HEE 10,257,961,481.64 100.00
HIE=vyH-/AM)ETL AJPY Inc 2=vwhk JPY 384,487 13,543.00
ANE=%yvY-/FJETY BJIPYInc 1=vwhk JPY 717,363 12,715.00
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