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TIGA
Atos SE 1.00%  12/11/29 EUR 9,100 5,375,020 0.40
BNP Paribas SA, VRB 2.75%  25/07/28 EUR 13,700 13,188,209 0.98
Electricite de France SA, VRB 338% 31/12/497 EUR 5,000 3,276,723 0.24
Electricite de France SA, VRB 5.00% 31/12/49F EUR 9,800 8,646,479 0.64
Electricite de France SA, VRB 5.38%  31/12/49F EUR 5,000 4,585,873 0.34
Iliad SA 0.75%  11/02/24 EUR 23,700 22,201,258 1.65
Lagardere SA 1.75%  07/10/27 EUR 8,300 7,617,070 0.56
TotalEnergies SE, VRB 2.63% 31/12/497 EUR 7,384 6,897,735 0.51
71,788,367 5.32
KA
Bundesrepublik Deutschland Bundesanleihe 0.25%  15/02/29 EUR 4,454 4,200,297 0.31
Bundesrepublik Deutschland Bundesanleihe 0.00%  15/08/29 EUR 4,749 4,368,065 0.32
Bundesrepublik Deutschland Bundesanleihe 0.00%  15/08/30 EUR 125,410 113,487,243 8.40
Bundesrepublik Deutschland Bundesanleihe 0.00%  15/02/31 EUR 6,300 5,646,136 0.42
Bundesrepublik Deutschland Bundesanleihe 0.00%  15/08/31 EUR 57,400 50,922,018 3.77
Bundesrepublik Deutschland Bundesanleihe 0.00%  15/02/32 EUR 16,700 14,660,524 1.09
Bundesrepublik Deutschland Bundesanleihe 4.25%  04/07/39 EUR 3,060 4,252,009 0.31
Bundesrepublik Deutschland Bundesanleihe 1.25%  15/08/48 EUR 5,950 5,486,784 0.41
Commerzbank AG, VRB 6.13%  31/12/497 EUR 6,000 5,434,870 0.40
Commerzbank AG, VRB 6.50% 31/12/497 EUR 4,000 3,444,708 0.26
Deutsche Bank AG, VRB 1.00%  19/11/25 EUR 10,900 10,292,212 0.76
Deutsche Bank AG, VRB 1.75%  19/11/30 EUR 11,700 9,661,436 0.72
Deutsche Bank AG, VRB 5.63%  19/05/31 EUR 5,100 5,102,654 0.38
Deutsche Bank AG, VRB 4.00%  24/06/32 EUR 7,000 6,412,098 0.47
Deutsche Bank AG, VRB 4.63%  31/12/49F EUR 5,400 4,171,597 0.31
Volkswagen Leasing GmbH 0.00%  19/07/24 EUR 11,700 11,138,680 0.83
Vonovia SE 0.00%  01/09/23 EUR 3,500 3,425,313 0.25
262,106,644 19.41
AZ2VT
ASTM SpA 1.00%  25/11/26 EUR 5,050 4,442,507 0.33
ASTM SpA 1.50%  25/01/30 EUR 8,060 6,225,246 0.46
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ASTM SpA 2.38%  25/11/33 EUR 7,770 5,708,102 0.42
Autostrade per I'ltalia SpA 2.00%  04/12/28 EUR 10,214 8,387,947 0.62
Autostrade per I'ltalia SpA 2.00%  15/01/30 EUR 8,050 6,355,246 0.47
Intesa Sanpaolo SpA, VRB 5.88% 31/12/497 EUR 3,930 3,073,844 0.23
UniCredit SpA, VRB 7.50% 31/12/497 EUR 17,386 16,108,295 1.20
50,301,187 3.73
A&
Nissan Motor Co Ltd 320%  17/09/28 EUR 5,739 5,115,018 0.38
Rakuten Group Inc, VRB 4.25% 31/12/497 EUR 10,100 7,067,221 0.52
12,182,239 0.90
NT'TNT
Medtronic Global Holdings SCA 0.00%  15/03/23 EUR 15,589 15,510,804 1.15
Traton Finance Luxembourg SA 0.13%  24/03/25 EUR 15,800 14,691,047 1.09
30,201,851 2.24
A%
Mexico Government International Bond 4.00%  15/03/15" EUR 39,565 28,127,499 2.08
AFE
Abertis Infraestructuras Finance BV, VRB 3.25% 31/12/49% EUR 6,800 5,452,160 0.40
American Medical Systems Europe BV 0.75%  08/03/25 EUR 16,200 15,535,814 1.15
Coloplast Finance BV, FRB 0.37%  19/05/24 EUR 19,080 19,141,543 1.42
Cooperatieve Rabobank UA, VRB 4.88%  31/12/497 EUR 2,800 2,353,618 0.17
Digital Dutch Finco BV 0.13%  15/10/22 EUR 7,449 7,441,309 0.55
Prosus NV 1.29%  13/07/29 EUR 5,210 3,898,286 0.29
Prosus NV 1.99%  13/07/33 EUR 6,250 4,190,340 0.31
Rentokil Initial Finance BV 3.88%  27/06/27 EUR 5,250 5,344,031 0.40
Rentokil Initial Finance BV 4.38%  27/06/30 EUR 5,050 5,195,786 0.39
Upjohn Finance BV 1.91%  23/06/32 EUR 9,939 7,374,381 0.55
Volkswagen International Finance NV, VRB 3.38% 31/12/49% EUR 14,500 13,415,039 0.99
Wintershall Dea Finance 2 BV, VRB 2.50% 31/12/497 EUR 6,500 4,611,839 0.34
Wintershall Dea Finance 2 BV, VRB 3.00% 31/12/497 EUR 7,600 5,018,518 0.37
Wintershall Dea Finance BV 1.82%  25/09/31 EUR 3,300 2,639,895 0.20
101,613,559 7.53
Ze—y
Oman Government International Bond 6.25%  25/01/31 USD 10,383 9,599,794 0.71
n—<=7
Romanian Government International Bond 1.75%  13/07/30 EUR 9,096 6,502,088 0.48
Romanian Government International Bond 2.12%  16/07/31 EUR 4,503 3,198,078 0.24
Romanian Government International Bond 3.88%  29/10/35 EUR 2,405 1,784,162 0.13
Romanian Government International Bond 2.63%  02/12/40 EUR 21,254 12,387,863 0.92
Romanian Government International Bond 2.75%  14/04/41 EUR 7,979 4,677,634 0.35
Romanian Government International Bond 2.88%  13/04/42 EUR 16,934 9,941,577 0.74
Romanian Government International Bond 4.63%  03/04/49 EUR 4,243 3,023,467 0.22
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Romanian Government International Bond 3.38%  28/01/50 EUR 5,094 3,031,354 0.22
44,546,223 3.30
770
Republic of South Africa Government Bond 8.50%  31/01/37 ZAR 1,385,671 63,976,188 4.74
S
Banco de Sabadell SA, VRB 5.75%  31/12/497 EUR 8,800 7,275,679 0.54
CaixaBank SA, VRB 5.88%  31/12/497 EUR 5,600 4,943,450 0.37
FCC Servicios Medio Ambiente Holding SAU 0.82%  04/12/23 EUR 14,837 14,661,189 1.08
26,880,318 1.99
AT z—F
Samhallsbyggnadsbolaget i Norden AB 1.00%  12/08/27 EUR 1,803 1,166,774 0.09
Samhallsbyggnadsbolaget i Norden AB, VRB 2.62%  31/12/497 EUR 10,480 3,570,952 0.26
4,737,726 0.35
AAA
Credit Suisse Group AG, VRB 9.75%  31/12/497 USD 4,400 4,281,341 0.32
Credit Suisse Group AG, VRB 6.38% 31/12/49F UsSD 2,440 1,940,653 0.14
Credit Suisse Group AG 144A, VRB 6.38% 31/12/497 USD 8,630 6,363,865 0.51
UBS Group AG, VRB 1.00%  21/03/25 EUR 5,820 5,684,128 0.42
18,769,987 1.39
AFYR
Barclays Plc, VRB 2.89%  31/01/27 EUR 8,320 8,101,126 0.60
Barclays Plc, VRB 6.38%  31/12/497 GBP 7,908 8,475,577 0.63
Nationwide Building Society, VRB 5.75%  31/12/49F GBP 1,697 1,767,641 0.13
NatWest Group Plc, VRB 5.13%  31/12/497 GBP 1,791 1,763,244 0.13
SSE Plc, VRB 4.00% 31/12/497 EUR 4,736 4,100,455 0.30
24,208,043 1.79
TAVA
Bank of America Corp, FRB 0.82%  22/09/26 EUR 15,010 14,813,062 1.10
Becton Dickinson & Co 0.00%  13/08/23 EUR 9,696 9,532,299 0.70
Berry Global Inc 1.00%  15/01/25 EUR 6,044 5,563,545 0.41
Blackstone Private Credit Fund 1.75%  30/11/26 EUR 8,550 7,133,424 0.53
DAE Funding LLC 1.55% 01/08/24 UsD 13,390 11,947,879 0.88
Fidelity National Information Services Inc 0.13%  03/12/22 EUR 14,200 14,192,275 1.05
Goldman Sachs Group Inc, VRB 0.01%  30/04/24 EUR 32,500 31,981,036 2.37
Morgan Stanley, VRB 2.10%  08/05/26 EUR 12,340 12,108,162 0.90
Morgan Stanley, VRB 2.95%  07/05/32 EUR 10,100 9,583,084 0.71
Visa Inc 1.50%  15/06/26 EUR 26,500 25,934,568 1.92
142,789,334 10.57
BFHaE 922,130,253 68.29
AR BRL QOB REiE A5t 922,130,253 68.29
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Avolon Holdings Funding Ltd 144A 2.13%  21/02/26 USD 17,620 14,706,332 1.09
Avolon Holdings Funding Ltd 144A 4.25%  15/04/26 USD 8,979 8,015,414 0.59
Avolon Holdings Funding Ltd 144A 2.75%  21/02/28 USD 5,180 4,024,495 0.30
26,746,241 1.98
TARZK
Iceland Rikisbref 4.50%  17/02/42 ISK 2,778,485 17,889,183 1.33
AA
Nissan Motor Co Ltd 144A 4.35%  17/09/27 USD 3,504 3,068,840 0.23
Nissan Motor Co Ltd 144A 4.81%  17/09/30 USD 13,814 11,692,361 0.86
14,761,201 1.09
NIRRT NI
Bevco Lux Sarl 1.00%  16/01/30 EUR 3,639 2,879,552 0.21
FIE
JAB Holdings BV 2.25%  19/12/39 EUR 5,500 3,591,525 0.27
JL—==T
Romanian Government International Bond 2.88%  26/05/28 EUR 2,804 2,403,259 0.18
Romanian Government International Bond 3.38%  08/02/38 EUR 1,978 1,328,822 0.10
3,732,081 0.28
AR
Credit Suisse Group AG 144A, VRB 3.09%  14/05/32 USD 6,010 4,607,082 0.34
T A%
Charter Communications Operating LLC / Charter Communications Operating Capital 3.50%  01/06/41 USD 7,320 4,941,606 0.37
Charter Communications Operating LLC / Charter Communications Operating Capital 3.85%  01/04/61 USD 5,930 3,739,830 0.28
Charter Communications Operating LLC / Charter Communications Operating Capital 4.40% 01/12/61 USD 9,550 6,619,724 0.49
HCA Inc 144A 4.63%  15/03/52 USD 8,150 6,240,850 0.46
Magallanes Inc 144A 5.05%  15/03/42 USD 4,405 3,587,499 0.26
Magallanes Inc 144A 5.14%  15/03/52 USD 6,084 4,893,229 0.36
Magallanes Inc 144A 539%  15/03/62 USD 5,500 4,418,219 0.33
Morgan Stanley, VRB 2.48%  16/09/36 USD 9,540 7,018,577 0.52
41,459,534 3.07
BGE 115,666,399 8.57
fLDEH B CTHE | S TODFRIE P RERES B 5 115,666,399 8.57
£ DROHALFESR
%
kA
Volkswagen Leasing GmbH 0.00%  12/07/23 EUR 16,200 15,955,767 1.18
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Rakuten Group Inc 5.13% 31/12/49f  USD 3,740 2,919,373 0.22
Rakuten Group Inc 6.25% 31/12/49f  USD 663 508,976 0.04
3,428,349 0.26
=g =1y 19,384,116 1.44
ZDMOFAEESRR A3 19,384,116 1.44
BEAMrsad 1,057,180,768 78.30
(B A2/ EUR 1,209,806,697)
ZDMOEE (AEERE) 293,086,450 21.70
MEEAF 1,350,267,218 100.00

FE
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USD 134,900,557 EUR (125,127,776) 27/07/22 3,716,211
EUR 93,917,235 GBP (78,812,741) 27/07/22 2,465,922
USD 113,224,803 INR (8,791,070,249) 27/07/22 2,124,094
EUR 70,595,187 ZAR (1,179,274,897) 27/07/22 2,003,226
USD 21,627,511 ZAR (327,307,500) 27/07/22 1,618,826
USD 34,969,864 JPY (4,526,762,448) 27/07/22 1,532,670
USD 32,599,230 ILS (109,137,777) 27/07/22 1,337,203
USD 23,460,000 PHP (1,238,922,647) 27/07/22 927,176
USD 16,420,000 CNY (106,175,360) 27/07/22 560,094
USD 25,832,923 MXN (513,097,960) 27/07/22 482,610
CZK 790,295,259 EUR (31,315,446) 27/07/22 481,892
CNY 210,426,225 USD (31,110,000) 27/07/22 258,032
USD 3,902,891 GBP (2,998,978) 27/07/22 247,764
EUR 6,706,368 AUD (9,859,447) 27/07/22 229,881
EUR 4,542,193 JPY (633,107,390) 27/07/22 85,290
EUR 14,690,000 NOK (151,137,992) 27/07/22 73,126
MXN 500,301,196 uUsSD (24,640,000) 27/07/22 53,439
EUR 22,740,000 CZK (564,008,282) 27/07/22 47,265
MXN 31,168,245 EUR (1,436,358) 27/07/22 33,099
EUR 1,547,969 PLN (7,284,068) 27/07/22 5,521
USD 750,000 THB (26,334,975) 27/07/22 4,213
EUR 1,592,210 USD (1,665,297) 27/07/22 1,680
PLN 6,463,149 EUR (1,367,573) 27/07/22 1,041
INR 71,288,100 USD (900,000) 27/07/22 117
I A 18,290,392
EUR 383,061,543 uUsD (416,269,311) 27/07/22 (14,518,713)
ILS 110,189,805 USD (33,831,848) 27/07/22 (2,227,241)
JPY 4,549,123,476 USD (35,775,442) 27/07/22 (2,144,665)
INR 6,240,057,973 USD (80,226,000) 27/07/22 (1,371,160)
THB 808,438,836 USD (23,674,510) 27/07/22 (750,912)
ZAR 290,674,022 USD (18,320,000) 27/07/22 (590,580)
EUR 22,590,000 CZK (574,886,184) 27/07/22 (540,405)
EUR 22,345,000 PLN (106,602,622) 27/07/22 (228,794)
EUR 11,853,887 CAD (16,310,000) 27/07/22 (222,129)
PHP 1,265,555,891 USD (23,200,000) 27/07/22 (217,102)
GBP 2,998,978 USD (3,796,476) 27/07/22 (146,126)
AUD 21,608,073 USD (15,000,000) 27/07/22 (132,612)
NOK 310,123,191 EUR (30,100,000) 27/07/22 (107,332)
USD 16,227,000 CNY (109,486,814) 27/07/22 (95,896)
EUR 1,737,305 MXN (38,362,000) 27/07/22 (71,309)
PLN 107,952,700 EUR (22,923,254) 27/07/22 (63,573)
GBP 11,269,090 EUR (13,111,256) 27/07/22 (35,032)
EUR 4,299,429 GBP (3,719,120) 27/07/22 (16,097)
EUR 1,400,000 NOK (14,481,959) 27/07/22 (581)
REHHEHE G F (23,480,259)
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JPY 30,762,037,529 EUR (213,387,809) S -JPY 11/07/22 3,189,539
USD 109,564,259 EUR (101,890,651) I-USD 11/07/22 2,870,919
USD 37,183,205 EUR (34,625,864) S -USD 11/07/22 927,436
USD 8,071,724 EUR (7,506,462) R -USD 11/07/22 211,442
CHF 3,858,281 EUR (3,682,684) I- CHF 11/07/22 172,116
EUR 40,252,401 GBP (34,535,982) C-GBP 11/07/22 146,188
USD 2,976,291 EUR (2,767,575) B -USD 11/07/22 78,253
USD 2,720,565 EUR (2,529,782) C-USD 11/07/22 71,529
CAD 6,203,000 EUR (4,542,562) Y -CAD 11/07/22 55,506
EUR 17,828,199 CAD (24,000,000) Y - CAD (ACDiv) 11/07/22 37,836
USD 1,163,558 EUR (1,081,984) C - USD (AIDiv) 11/07/22 30,571
CHF 401,230 EUR (382,969) B - CHF 11/07/22 17,899
USD 679,853 EUR (634,311) M -USD 11/07/22 15,741
USD 523,697 EUR (486,972) I- USD (AIDiv) 11/07/22 13,769
CHF 189,283 EUR (180,668) R - CHF 11/07/22 8,444
EUR 1,441,068 JPY (204,043,617) S -JPY 11/07/22 4,517
USD 159,902  EUR (148,689)  R-USD (AIDiv)  11/07/22 4204
NOK 7,717,752 EUR (744,083) I-NOK 11/07/22 2,898
GBP 931,172 EUR (1,078,528) S - GBP 11/07/22 2,830
USD 34,524 EUR (32,103) X -USD 11/07/22 908
EUR 212,448 GBP (182,491) I- GBP 11/07/22 523
CHF 12,661 EUR (12,163) S - CHF 11/07/22 487
USD 10,995 EUR (10,253) Q-USD 11/07/22 260
EUR 48,020 uUsD (50,069) C - USD (AIDiv) 11/07/22 145
EUR 50,776 GBP (43,617) S - GBP 11/07/22 125
EUR 17,531 GBP (15,058) X - GBP 11/07/22 43
EUR 6,622  GBP (5.683) D-GBP(QDDiv)  11/07/22 23
EUR 3,682 GBP (3,163) C - GBP (AIDiv) 11/07/22 9
EUR 1,979 GBP (1,700) B - GBP 11/07/22 4
EUR 1,085 UsD (1,131) I-USD 11/07/22 3
EUR 161 NOK (1,645) I-NOK 11/07/22 2
EUR 227 GBP (194) S - GBP (AIDiv) 11/07/22 2
EUR 162 USD (169) R -USD 11/07/22 0

RERFER AR 7864,171
NOK 864,772,275 EUR (85,150,060) I-NOK 11/07/22 (1,450,949)
CAD 362,460,249 EUR (269,063,712) Y - CAD (ACDiv) 11/07/22 (384,573)
GBP 65,857,420 EUR (76,834,620) C-GBP 11/07/22 (355,204)
EUR 45,113,187 uUsD (47,513,116) 1-USD 11/07/22 (317,219)
EUR 12,032,740 JPY (1,729,822,863) S -JPY 11/07/22 (145,922)
GBP 22,560,250 EUR (26,320,686) I- GBP 11/07/22 (121,744)
EUR 4,151,706 CAD (5,675,463) Y - CAD (ACDiv) 11/07/22 (55,317)
CAD 37,075,502 EUR (27,522,113) I- CAD (ACDiv) 11/07/22 (39,337)
GBP 5,815,738 EUR (6,783,879) S - GBP 11/07/22 (30,134)
EUR 1,077,084 USD (1,147,034) S-USD 11/07/22 (19,670)
EUR 1,601,403 NOK (16,726,153) I-NOK 11/07/22 (17,477)
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GBP 1,967,260 EUR (2,295,171) X - GBP 11/07/22 (10,616)
EUR 467,586 CAD (639,208) 1- CAD (ACDiv) 11/07/22 (6,237)
EUR 409,034 USD (434,095) R -USD 11/07/22 (6,032)
EUR 568969  USD (597,826)  C-USD (AIDiv)  11/07/22 (2,652)
GBP 437,001 EUR (509.842)  D-GBP(QIDiv)  11/07/22 (2,358)
GBP 394771 EUR (460,573)  C-GBP(AIDiv)  11/07/22 (2,130)
EUR 100,756 USD (107,505) C-USD  11/07/22 (2,036)
EUR 92,187 USD (98,193) B - USD 11/07/22 (1,702)
EUR 84,400 CHF (85,974) I- CHF 11/07/22 (1,497)
USD 502,125  EUR (481,592) [-USD  11/07/22 (1,477)
JPY 21,380,001 EUR (151,740) S-IPY 1100722 (1,216)
GBP 208,960 EUR (243,791) B - GBP 11/07/22 (1,128)
EUR 19,441 CHF (19,880) B - CHF 11/07/22 (421)
EUR 291,516 GBP (251,321) 1- GBP 11/07/22 (340)
EUR 17,030  USD (19,092) M-USD  11/07/22 (324)
EUR 16,188 uUSD (17,243) 1- USD (AIDiv) 11/07/22 (300)
USD 99,630 EUR (95,552) R -USD 11/07/22 (289)
EUR 246,751 GBP (212,728) C - GBP 11/07/22 (288)
GBP 9348  EUR (10969)  S-GBP(AIDiv)  11/07/22 (113)
EUR 84,883 GBP (73,179) S - GBP 11/07/22 (98)
EUR 5003  USD (5328)  R-USD(AIDiv)  11/07/22 ©1)
EUR 3,751 CHF (3.822) R-CHF  11/07/22 (68)
EUR 24,968 GBP (21,525) X - GBP 11/07/22 (29)
EUR 1,116 uUSD (1,189) X -USD 11/07/22 21)
EUR 508  GBP (4384)  C-GBP(AIDiv)  11/07/22 6)
EUR 4,541 GBP (3915)  D-GBP(QIDiv)  11/07/22 (5)
EUR 240  CHF (244) S-CHF  11/07/22 3)
EUR 2,705 GBP (2,332) B - GBP 11/07/22 3)
EUR 189 USD (200) Q-USD  11/07/22 @)
USD 81  EUR (77 C-USD(AIDiv)  11/07/22 0
EUR 95  GBP (82)  S-GBP(AIDiv)  11/07/22 0

REBEEEF (2,979,028)
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(3,056) Long Gilt September Futures 22 28/09/22 GBP 418,762,870 8,344,616
(926) Canadian 10YR Bond September Futures 22 20/09/22 CAD 55,009,518 2,672,490
(2,019)  Euro-Bobl September Futures 22 08/09/22 EUR 192,606,543 2,238,034
(1,537)  Euro-Bund September Futures 22 08/09/22 EUR 136,656,207 2,140,235
4,895  3M ICE Sonia December Futures 22 14/03/23 GBP 5,686,290,832 1,334,395
1,415  3M Euribor December Futures 23 18/12/23 EUR 1,415,000,000 882,598
(124)  US Ultra Bond (CBT) September Futures 22 21/09/22 USD 11,203,011 523,378
(1,951)  Euro-Schatz September Futures 22 08/09/22 EUR 193,615,289 315,878
446  US 10YR Note (CBT) September Futures 22 21/09/22 USD 42,314,434 302,342
(959) US 5YR Note (CBT) September Futures 22 30/09/22 UsSD 85,223,677 242,994
(85) US Long Bond (CBT) September Futures 22 21/09/22 USD 9,639,688 195,956
27  Euro-Buxl 30Y Bond September Futures 22 08/09/22 EUR 2,488,995 159,912
(111)  US 2YR Note (CBT) September Futures 22 30/09/22 USD 21,275,520 68,897
RERFSEH 1001725
(424)  Euro-Btp September Futures 22 08/09/22 EUR 35,115,680 (2,839,709)
(375) JPN 10Y Bond (Ose) September Futures 22 12/09/22 JPY 263,049,902 (1,757,606)
(321) US 10YR Ultra September Futures 22 21/09/22 USD 30,483,793 (281,801)
REBUKAH _ (@879.116)
OEFRT YT
. B * . YT 77NN [EEER] AREGFHME L
B Thii 4] A - LB SRR )
- &) i ZURBER (%) AR )
ZAR 2,124,167 27/07/24 ] 6.47 JIBAR 3 MONTH 2,150,542
REH bR EF 2,150,542
EUR 172,200 27/07/32 E 1.65 EURIBOR 6 MONTH (8,837,077)
CAD 119,200 27/07/32 [ 7E 3.39 CDOR CAD 3 MTH (2,159,375)
EUR 41,400 27/07/32 [&] & 1.65 EURIBOR 6 MONTH (2,117,053)

REBIFIHE A (13,113,505)
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RoTar (%) (z—n)
A2VT
= Eni SpA 1.00 20/06/27 EUR 14,115,000 136,639
T AV
=0 Avnet Inc 1.00 20/06/27 USD 10,376,000 94,572
= Eastman Chemical Co 1.00 20/06/27 USD 21,559,000 422,628
= Eastman Chemical Co 1.00 20/06/27 USD 3,541,000 69,415

586,615
REBEEAF 723,254
AZVT
5E0 Enel SpA 1.00 20/06/27 EUR 14,115,000 (292,872)
REBHME S (292,872)
@ UL IYNTIHILM AV TIIR-RTYTEE
I s P <2 T S HE 2
701‘2‘\77\/3/ o F = S T i+ REBFHGHE

N E (%) (z—n)

T A%
B CDX North America Investment Grade Index ~ 1.00 20/06/27 USD 208,972,000 89,214
B CDX North America Investment Grade Index  1.00 20/06/27 USD 208,972,000 89,214
B CDX North America Investment Grade Index ~ 1.00 20/06/27 USD 173,063,000 73,884
Hu iTraxx Europe Crossover Index 5.00 20/06/27 EUR 14,785,000 459,298
Hu iTraxx Europe Crossover Index 5.00 20/06/27 EUR 13,879,000 431,153
B iTraxx Europe Crossover Index 5.00 20/06/27 EUR 13,423,000 416,988
Hu iTraxx Europe Crossover Index 5.00 20/06/27 EUR 9,645,000 299,623
1,859,374
REBLFHIEAF 1,859,374
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1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
17#1 (2019428 A19H) 10, 205 0.0 59. 3 — 8, 458
1841 (202048 A19H) 10, 203 A0.0 68. 2 — 3,175
198 (20214F 8 H19H) 10, 200 A0.0 60. 1 — 9,159
201 (20224E 8 H19H) 10, 199 A0.0 57.5 — 7, 850
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =M A K F|k B K =X
# "\ M % % %
20214 8 J19H 10, 200 — 60. 1 -
8 AR 10, 200 0.0 56. 8 -
9 HE 10, 200 0.0 55. 1 -
10A K 10, 200 0.0 51.6 -
11AX 10, 200 0.0 54.5 —
123K 10, 199 A0.0 52.1 —
20224F 1 AR 10, 199 A0. 0 57.1 -
2 K 10, 199 A0.0 57.5 —
3 AR 10, 199 A0.0 59.5 —
4 AEK 10, 199 A0.0 60. 1 -
5 HK 10, 199 A0.0 62.0 -
6 ARK 10, 199 AO0.0 55.6 —
7THE 10, 199 A0.0 53.7 -
# R
20224E 8 J119H 10, 199 0.0 57.5 —

kPRI E LT,
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] 1 K
X ) - , o | 9 BBBUT FRAT BRI AL =R
BOom & FE(|FE MM | M OA o @A B [ BEDE| 26D | 250
TM TM % % % % %
N 750, 000 750, 520 9.6 — — - 9.6
HLT7 IRELH (' 750,000)| (750, 520) (9.6) (-) (-) ()| (9.6
R 2, 430, 000 2,431, 889 31.0 — — — 31.0
(B < AxftfE) (2,430,000)| (2,431, 889) (31.0) (—) (=) (=) (31.0)
. 530, 000 530, 049 6.8 — — — 6.8
RRA (530,000 (530,049 (6.8) (-) (-) ()| (6.8
B 800, 000 800, 923 10. 2 — — - 10. 2
(Bre B &EIENES) (' 800,000)| ( 800,923) (10. 2) (—) (—) (—) (10. 2)
R 2t 4,510, 000 4,513, 382 57.5 — — — 57.5
- 8 (4,510,000)| (4,513, 382) (57.5) (—) (—) (—) (57.5)
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A& % THM THM
WS AZEHT1E 0.82 300, 000 300,218 | 2022/9 /20
fERAR ABEERR2AE S 4 [1] 0.84 50, 000 50,007 | 2022/8 /24
THER ANFEERR24F S 5 [H] 0.82 100, 000 100, 074 | 2022/9 /22
FRITHIGHGE  AZF114]0] 0.82 300, 000 300, 220 | 2022/9 /22
/s it 750, 000 750, 520
HES Gr< £RE)
AARHERRA « ARSI 6 0.796 300, 000 300, 221 2022/ 9 /20
AAREHGE BRI - AR BB S5 130 2.28 150, 000 150,305 | 2022/9 /20
HG N IE IR SRS S 5400m] 0. 825 110, 000 110,101 | 2022/9 /28
HG AN IERI RS RIERERE S S5410m] 0. 801 100, 000 100, 146 | 2022/10/28
HG AN IERIR S RIERERE S S5420n] 0. 801 40, 000 40,086 | 2022/11/28
H ARER G A A 5530001 ek B 1k 0.825 300, 000 300, 456 |  2022/10/26
TS R 5 esn] 0. 854 200, 000 200,159 | 2022/9 /20
WA MBS TR 0.767 200, 000 200,131 | 2022/9/20
HARZA SRS S PR 25 60(0] 0. 001 300, 000 300,000 | 2022/9 /20
HARSA SRS e B 2561101 0.001 100, 000 100, 000 | 2022/11/18
b AR S S 14l B Rk BA A 0. 825 300, 000 300,221 | 2022/9 /20
WAAESEY  548E] 0.09 100, 000 100,032 | 2022/12/20
7 HAESE 37 0. 09 130, 000 130,016 | 2022/9 /20
T H A G 4538 0. 09 100, 000 100,010 | 2022/ 9 /20
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ERES
P FUITESLLE 0.17 30, 000 30,018 | 2022/12/27
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/N it 530, 000 530, 049
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/I it 800, 000 800, 923
& it 4, 510, 000 4,513, 382
KA+ FATAEO HAREITE) 0 5T,
OREIEFEMHEDER (20224 8 B19RHE)
7 o _ 4 1 x
i fif #H =4 E33
THM %
NG 4,513,382 57.5
a—)L - m— 5 FOl 3, 340, 370 42.5
BEE (5 e PERREA 7,853, 752 100. 0
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e 8ot O HiMREIEES 179, 893, 174
© REERRAS) 785,281, 838 ® EmEREEEe 63, 852, 506
JLA 7,697, 164, 972
YIRS 6 153, 116, 866 F) #uzEfsnsd A 89,488,165
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(1)
3,202,453,404F . 4]t
W7o i PERRIE1.0199F T,

oLgvH—o7>

W T AR 813 8,979,256,768 [ . H H B N %

1A

E 7T AR R I
SRR T AKEIE4,484,545,200 1

FARORVLO T T B) AEFEHFTEE S

bDEEHRET,

IR OFFAlR 212 X D

FAALEORBL O T (B) BIERZBBE L H D O FFEDBING

EDER,
£7

EANRAE % LI AITEA & JEA & 58 LB\ 2 3881 2 01

FAHEORBLO T T F) BHERBEE L H2O1F, PRIFHOLR, T
AR IFRABAR & 22 LS e 228y 2 VW E T,

FERENRET HREFIDAHRTALE

s BN e ELES
77V R A 77k A

E] E]
SR A5 =7 v b (SRIDERBITE) 1774 A GERHEREZHR) | 1,997, 050, 289 B R A F - BlESA V7 T EREE (R a—2R) GHpEE 984, 252
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