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Bahrain Government International Bond, 6.250%, 25/01/51 47,487,000 37,358,417 1.43
Bahrain Government International Bond, 7.000%, 26/01/26 5,000,000 5,125,504 0.20
79,157,596 3.03
N—L— A8 79,157,596 3.03
~YLF— - 1.09% (20214£12H 31 B: 0.34%)
&7k -0.62% (20214212531 H: 0.00%)
Argenta Spaarbank NV, 5.375%, 29/11/27 5,000,000 5,317,243 0.20
Groupe Bruxelles Lambert NV, 2.125%, 29/11/25 10,000,000 10,896,158 0.42
16,213,401 0.62
BARES -0.47% (20214E12 A 31 H: 0.34%)
Sarens Finance Co NV, 5.750%, 21/02/27 15,004,000 12,178,875 0.47
12,178,875 0.47
~F¥F—4E5 28,392,276 1.09
NRIz—F5E -0.37% (20214£12 5 31 H: 0.00%)
&ab - 0.37% (2021412 H 318 : 0.00%)
Hiscox Ltd, 6.000%, 22/09/27 8,000,000 9,567,375 0.37
9,567,375 0.37
NRa—FEHEEEH 9,567,375 0.37
TN -0.80% (202142128 315 0.00%)
BUF - 0.80% (20214E12 31 H : 0.00%)
Brazil Letras do Tesouro Nacional ZCP, 01/01/24 60,000,000 10,016,079 0.38
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 60,000,000 10,977,145 0.42
20,993,224 0.80
TIVNEAE 20,993,224 0.80
A< S -0.85% (202152128310 : 1.29%)
BE - 0.17% (20214128 31 H: 0.25%)
Meituan ZCP, 27/04/27 5,000,000 4,367,534 0.17
4,367,534 0.17
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&ah -0.68% (20214125318 : 0.71%)
QNB Finance Ltd, 1.375%, 26/01/26 20,000,000 17,880,838 0.68
17,880,838 0.68
A= BEH 22,248,372 0.85
FxaILFE -0.21% (2021412 31 H: 0.00%)
& -0.21% (20214E12 /A 31 H: 0.00%)
Ceska sporitelna AS, 6.693%, 14/11/25 5,000,000 5,474,118 0.21
5,474,118 0.21
F=aLFEA 5,474,118 0.21
TU7h -3.86% (2021412 A 318 : 3.61%)
B -3.86% (20214E12 5310 : 3.61%)
Egypt Government International Bond, 5.577%, 21/02/23 22,898,000 22,748,991 0.87
Egypt Government International Bond, 6.375%, 11/04/31 25,000,000 18,477,963 0.71
Egypt Government International Bond, 7.500%, 16/02/61 22,000,000 13,581,106 0.52
Egypt Government International Bond, 8.500%, 31/01/47 35,000,000 23,325,358 0.89
Egypt Government International Bond, 8.700%, 01/03/49 34,288,000 22,885,183 0.87
101,018,601 3.86
TV 7MERE 101,018,601 3.86
TR -570% (20214E12 4315 : 2.56%)
BERGESAMERE -0.28% (202145123 31 H: 0.00%)
Valeo, 5.375%, 28/05/27 7,000,000 7,273,463 0.28
7,273,463 0.28
ERIEHBIAINERS - 0.28% (20214E12A31H: 0.35%)
Elis SA, 2.250%, 22/09/29 6,500,000 7,433,271 0.28
7,433,271 0.28
ITRIVE— -0.13% (20214E12 5 31 H: 0.40%)
CGG SA, 7.750%, 01/04/27 4,000,000 3,461,409 0.13
3,461,409 0.13
&ab -3.16% (20214E12H 318 : 0.61%)
ABEILLE VIE SA d'Assurances Vie et de Capitalisation SA, 6.250%, 09/09/33 22,000,000 22,458,813 0.86
BNP Paribas SA, 7.750%, 16/02/711 12,000,000 11,972,448 0.46
Credit Agricole SA, 5.750%, 29/11/27 8,000,000 9,612,540 0.37
La Banque Postale SA, 5.500%, 05/03/34 5,000,000 5,229,064 0.20
La Mondiale SAM, 4.375%, 24/04/71 8,500,000 7,911,380 0.30
Selena Sarl ZCP, 25/06/25 7,000,000 7,035,128 0.27
Societe Generale SA, 7.375%, 04/04/711 8,390,000 8,052,610 0.31
Societe Generale SA, 9.375%, 22/05/71 10,000,000 10,256,653 0.39
82,528,636 3.16
BARS -0.81% (2021412 A 31 H: 0.47%)
Safran SA ZCP, 01/04/28 15,202,719 14,735,582 0.57
Societe Nationale SNCF SA, 3.125%, 02/11/27 6,000,000 6,312,109 0.24
21,047,691 0.81
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Frav— -0.25% (2021125 318 : 0.00%)
Ubisoft Entertainment SA, 2.375%, 15/11/28 6,000,000 6,623,182 0.25
6,623,182 0.25
NREZE -0.79% (2021412831 8:0.73%)
Electricite de France SA, 3.375%, 15/09/711 13,800,000 10,597,517 0.41
Electricite de France SA, 4.375%, 12/10/29 9,500,000 9,990,579 0.38
20,588,096 0.79
75 AR 148,955,748 5.70
FAY -4.20% (20214512531 H: 2.47%)
ESGEBNEIEER - 0.15% (20214E12H318: 0.37%)
Deutsche Lufthansa AG, 2.875%, 11/02/25 4,000,000 4,012,521 0.15
4,012,521 0.15
ERFEEHEIRIEER - 0.61% (20214E£12H315: 0.00%)
Bayer AG, 5.375%, 25/03/82 17,000,000 15,907,142 0.61
15,907,142 0.61
TRAF— -0.49% (20214128318 : 0.14%)
RAG-Stiftung, 1.875%, 16/11/29 12,000,000 12,887,315 0.49
12,887,315 0.49
&Fh -2.95% (20214125310 : 1.83%)
Allianz SE, 3.875%, 07/03/71 14,800,000 10,046,757 0.38
Commerzbank AG, 6.125%, 09/04/711 16,000,000 15,869,547 0.61
Commerzbank AG, 6.500%, 06/12/32 4,000,000 4,198,924 0.16
Commerzbank AG, 8.625%, 28/02/33 3,500,000 4,239,062 0.16
Deutsche Bank AG, 4.000%, 24/06/32 16,000,000 15,083,138 0.58
Deutsche Bank AG, 6.000%, 30/04/71 26,000,000 22,087,400 0.85
Deutsche Bank AG, 10.000%, 30/04/71® 5,000,000 5,514,083 0.21
77,038,911 2.95
RAVEE 109,845,889 4.20
NHY— - 0.41% (2021412 H 31 H : 0.00%)
BF - 0.41% (20214128318 : 0.00%)
Hungary Government International Bond, 5.000%, 22/02/27 10,000,000 10,607,885 0.41
10,607,885 0.41
NCHY—FFE 10,607,885 0.41
AVF -0.14% (20214E12H31 H: 0.61%)
BORF - 0.14% (20214212 31 H: 0.30%)
Kerala Infrastructure Investment Fund Board, 9.723%, 29/03/24 300,000,000 3,665,995 0.14
3,665,995 0.14
AN ) 3,665,995 0.14
TANTUE -1.50% (20214125 31 H: 0.88%)
&7k - 1.50% (20214£12 531 H: 0.71%)
AIB Group Plc, 5.750%, 16/02/29 5,000,000 5,463,164 0.21
AIB Group Plc, 6.250%, 23/12/71D 13,500,000 13,461,643 0.52
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Zurich Finance Ireland Designated Activity Co, 3.000%, 19/04/51 15,000,000 11,456,871 0.44
Zurich Finance Ireland Designated Activity Co, 5.125%, 23/11/52 8,000,000 8,749,524 0.33
39,131,202 1.50
TANTURE# 39,131,202 1.50
AZVT -4.81% (20214E12 5 31 H : 7.81%)
ERIEHBIANERS - 0.25% (20214E12331H: 0.33%)
Mooney Group SpA, 5.937%, 17/12/26 (FRN) 6,500,000 6,564,547 0.25
6,564,547 0.25
TRVFE— -0.84% (20214128 318 : 0.24%)
Eni SpA, 3.375%, 13/10/710 25,000,000 22,023,378 0.84
22,023,378 0.84
&ab -3.43% (20214E12 H 310 : 2.28%)
Banco BPM SpA, 5.000%, 14/09/30 15,000,000 15,457,131 0.59
Intesa Sanpaolo SpA, 4.750%, 06/09/27 6,500,000 6,978,925 0.27
Intesa Sanpaolo SpA, 5.875%, 20/06/711 10,000,000 9,991,713 0.39
Intesa Sanpaolo SpA, 8.248%, 21/11/33 144A 8,300,000 8,407,223 0.32
UniCredit SpA, 2.000%, 23/09/29 33,041,000 32,201,643 1.23
UniCredit SpA, 6.625%, 03/12/710") 15,972,000 16,445,953 0.63
89,482,588 3.43
BAR -0.29% (20214512 A 318 : 0.25%)
Webuild SpA, 5.875%, 15/12/25 8,000,000 7,597,233 0.29
7,597,233 0.29
A2VT & 125,667,746 4.81
HA -4.09% (20214E12 5 31 H: 5.08%)
- 0.40% (202148125 31 H: 0.66%)
Nippon Steel Corp ZCP, 04/10/24 1,300,000,000 10,526,415 0.40
10,526,415 0.40
BE - 1.78% (20214£12 8 31 H: 2.65%)
Mercari Inc ZCP, 14/07/28 500,000,000 2,451,929 0.10
Rakuten Group Inc, 4.250%, 22/04/710) 38,000,000 23,314,596 0.89
Rakuten Group Inc, 5.125%, 22/10/710) 18,000,000 13,907,255 0.53
Rakuten Group Inc, 6.250%, 22/10/710) 10,000,000 6,736,406 0.26
46,410,186 1.78
ESCEBNEINER - 0.31% (20214512531 H: 0.00%)
ANA Holdings Inc ZCP, 10/12/31 1,000,000,000 8,182,577 031
8,182,577 0.31
BERISESAEEE - 0.71% (20214E12 431 H: 0.42%)
GMO Payment Gateway Inc ZCP, 22/06/26 1,000,000,000 7,623,165 0.29
Menicon Co Ltd ZCP, 29/01/25 1,400,000,000 11,070,657 0.42
18,693,822 0.71
Ty )ad— -0.89% (20214512 B 31 H : 0.46%)
Koei Tecmo Holdings Co Ltd ZCP, 20/12/24 1,500,000,000 12,157,242 0.47
Rohm Co Ltd ZCP, 05/12/24 1,400,000,000 11,017,560 0.42
23,174,802 0.89
A AA&EH 106,987,802 4.09
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NIT'STNT -1.69% (2021412 A 31 B : 1.39%)
HEE - 0.19% (20214125310 : 0.25%)
Summer BC Holdco B Sarl, 5.750%, 31/10/26 5,500,000 4,987,381 0.19
4,987,881 0.19
&ah -0.74% (2021412 5 31 8 : 0.64%)
Citigroup Global Markets Funding Luxembourg SCA ZCP, 25/07/24 70,000,000 8,579,785 0.33
CPI Property Group SA, 4.875%, 16/11/711V 5,000,000 2,700,219 0.10
Garfunkelux Holdco 3 SA, 6.750%, 01/11/25 5,500,000 4,621,027 0.18
Swiss Re Finance Luxembourg SA, 4.250%, 04/09/71 4,000,000 3,519,453 0.13
19,420,484 0.74
BAR -0.21% (20214124 31 8: 0.14%)
Kleopatra Finco Sarl, 4.250%, 01/03/26 6,500,000 5,383,767 0.21
5,383,767 0.21
N - 0.55% (202142128318 : 0.36%)
ContourGlobal Power Holdings SA, 2.750%, 01/01/26 8,000,000 7,536,014 0.29
ContourGlobal Power Holdings SA, 3.125%, 01/01/28 8,000,000 6,978,442 0.26
14,514,456 0.55
NIRRT NVIEF 44,306,588 1.69
AXTa -2.79% (20214£12 A 31 : 1.60%)
ITRIVE— -1.36% (20214E12 5 31 H: 1.60%)
Petroleos Mexicanos, 4.750%, 26/02/29 23,702,000 19,671,547 0.75
Petroleos Mexicanos, 6.950%, 28/01/60 25,000,000 15,818,750 0.61
35,490,297 1.36
BT - 1.43% (2021412 531 H: 0.00%)
Mexican Bonos, 5.000%, 06/03/25 300,000,000 13,976,182 0.53
Mexican Bonos, 5.500%, 04/03/27 300,000,000 13,505,757 0.52
Mexican Bonos, 7.750%, 29/05/31 210,000,000 10,000,904 0.38
37,482,843 1.43
AxTadit 72,973,140 2.79
I -5.67% (20215£128 315 : 3.18%)
EE - 0.63% (20214125310 : 0.37%)
Telefonica Europe BV, 2.376%, 12/05/69" 13,000,000 10,372,645 0.40
United Group BV, 3.125%, 15/02/26 7,000,000 5,988,087 0.23
16,360,732 0.63
BEREESTIHEER - 1.47% (20214E12H31E: 0.83%)
Dufry One BV, 0.750%, 30/03/26 7,000,000 6,404,907 0.24
Dufry One BV, 3.375%, 15/04/28 20,000,000 17,621,000 0.67
Wizz Air Finance Co BV, 1.000%, 19/01/26 5,000,000 4,359,036 0.17
Wizz Air Finance Co BV, 1.350%, 19/01/24 10,000,000 10,124,484 0.39
38,509,427 1.47
ERIEHBIAREERS - 0.74% (20214E12 A 31 H: 0.00%)
Mondelez International Holdings Netherlands BV ZCP, 20/09/24 12,800,000 13,441,449 0.52
QIAGEN NV, 1.000%, 13/11/24 5,000,000 5,837,500 0.22
19,278,949 0.74
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TRV F— -1.16% (2021412 5310 : 1.41%)
Repsol International Finance BV, 2.500%, 22/03/71" 11,000,000 10,100,504 0.39
Wintershall Dea Finance 2 BV, 2.499%, 20/07/71) 10,000,000 8,540,216 0.33
Wintershall Dea Finance 2 BV, 3.000%, 20/01/711" 15,000,000 11,584,291 0.44
30,225,011 1.16
&ab - 1.45% (20214E12 5318 : 0.57%)
ASR Nederland NV, 7.000%, 07/12/43 4,500,000 4,795,875 0.18
ING Groep NV, 4.125%, 24/08/33 12,000,000 12,053,892 0.46
LeasePlan Corp NV, 7.375%, 29/11/71 20,000,000 21,142,250 0.81
37,992,017 1.45
NREEZEE -0.22% (2021412831 8: 0.00%)
Iberdrola International BV, 3.250%, 12/02/711 5,600,000 5,734,305 0.22
5,734,305 0.22
FoUFEE 148,100,441 5.67
J—==7 -0.32% (2021512 531 H: 0.22%)
HEE - 0.32% (2021412 H31H: 0.22%)
RCS & RDS SA, 3.250%, 05/02/28 10,000,000 8,502,558 0.32
8,502,558 0.32
N—==T&E 8,502,558 0.32
27 -0.00% (20216125 31 5 : 5.50%)
BF - 0.00% (20214128310 : 5.50%)
Russian Federal Bond - OFZ, 5.900%, 12/03/31 3,000,000,000 0 0.00
Russian Federal Bond - OFZ, 6.900%, 23/05/29 2,000,000,000 0 0.00
Russian Federal Bond - OFZ, 7.100%, 15/05/41 1,800,000,000 0 0.00
Russian Federal Bond - OFZ, 7.150%, 12/11/25 2,350,000,000 0 0.00
Russian Federal Bond - OFZ, 7.250%, 10/05/34 5,699,000,000 0 0.00
Russian Federal Bond - OFZ, 7.650%, 10/04/30 2,000,000,000 0 0.00
Russian Federal Bond - OFZ, 7.700%, 16/03/39 5,293,000,000 0 0.00
0 0.00
vy 7 EE 0 0.00
SUHR—IV -0.48% (2021412 A 31 H: 0.19%)
ESEEMEER - 0.48% (20214128 31 H: 0.19%)
Singapore Airlines Ltd, 1.625%, 03/12/25 16,000,000 12,578,635 0.48
12,578,635 0.48
VUHAR—NEE 12,578,635 0.48
77U -4.87% (2021412331 B : 4.33%)
BT - 4.87% (20214212 531 H: 4.33%)
Republic of South Africa Government Bond, 8.875%, 28/02/35 1,000,000,000 49,751,254 1.91
Republic of South Africa Government Bond, 9.000%, 31/01/40 1,400,000,000 66,976,165 2.56
Republic of South Africa Government International Bond, 5.000%,12/10/46 15,000,000 10,523,749 0.40
127,251,168 4.87
M7 7UhE&E 127,251,168 4.87




JLT IR TFANTIR =G O—NIL-BAFIv5 - RUR-T7UR

Z7URIC
ANEAm#% HD5EE
S8R BiE CERL) (%)
ARALY -5.58% (2021412531 H: 6.81%)
&mh -5.58% (2021412 H 318 : 6.81%)
Banco Bilbao Vizcaya Argentaria SA, 5.875%, 24/12/711) 19,400,000 19,864,425 0.76
Banco de Sabadell SA, 5.000%, 19/02/711 8,000,000 6,635,092 0.26
Banco de Sabadell SA, 8.516%, 23/02/711 28,000,000 29,108,449 1.11
Bankinter SA, 6.250%, 17/10/710 12,600,000 13,184,660 0.51
CaixaBank SA, 5.250%, 23/06/66" 10,000,000 9,228,854 0.35
Ibercaja Banco SA, 7.000%, 06/07/71) 39,000,000 39,525,036 1.51
Unicaja Banco SA, 3.125%, 19/07/32 8,000,000 6,801,746 0.26
Unicaja Banco SA, 4.875%, 18/02/711 28,000,000 21,488,519 0.82
145,836,781 5.58
ARA AR 145,836,781 5.58
E BT - 0.53% (20214128310 : 0.31%)
B - 0.53% (20214E12 5318 : 0.31%)
Asian Infrastructure Investment Bank/The, 3.750%, 14/09/27 14,220,000 13,817,260 0.53
13,817,260 0.53
E R A3t 13,817,260 0.53
R x—F 2 -1.63% (20214E12 831 H: 0.33%)
EXFEEHEIRIEER - 0.28% (20214E£12H318: 0.00%)
Verisure Holding AB, 9.250%, 15/10/27 6,500,000 7,250,391 0.28
7,250,391 0.28
£ab -1.35% (2021412 H 318 : 0.33%)
Intrum AB, 4.875%, 15/08/25 13,500,000 13,079,495 0.50
Intrum AB, 9.250%, 15/03/28 7,150,000 7,529,392 0.29
Svenska Handelsbanken AB, 4.625%, 23/08/32 8,000,000 8,998,828 0.34
Swedbank AB, 3.625%, 23/08/32 5,900,000 5,820,044 0.22
35,427,759 1.35
2Ry x—F AR 42,678,150 1.63
AAA -1.58% (2021412531 H: 0.00%)
&b -1.27% (2021412 5318 : 0.00%)
Credit Suisse Group AG, 2.875%, 02/04/32 9,300,000 7,144,058 0.28
Credit Suisse Group AG, 7.375%, 07/09/33 6,000,000 6,581,942 0.25
Credit Suisse Group AG, 9.750%, 23/12/711 11,000,000 9,638,400 0.37
UBS Group AG, 4.988%, 05/08/33 144A 10,500,000 9,723,658 0.37
33,088,058 1.27
BAR -0.31% (20214£12A4 31 8: 0.00%)
Sika AG, 0.150%, 05/06/25 6,000,000 8,171,472 0.31
8,171,472 0.31
AAAREE 41,259,530 1.58
HA -0.22% (20215212 531 F: 0.00%)
BT - 0.22% (20214212 531 H: 0.00%)
Export Import Bank of Thailand, 3.902%, 02/06/27 6,000,000 5,654,221 0.22
5,654,221 0.22
HAEF 5,654,221 0.22
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AFYRZ -11.62% (2021412 H 318 : 8.73%)
EE - 0.18% (2021412 H31H: 0.23%)
Vodafone Group Plec, 2.625%, 27/08/80 5,000,000 4,684,428 0.18
4,684,428 0.18
EXFEEHEIRIEERM - 1.20% (20214128318 0.69%)
Bellis Acquisition Co Plc, 3.250%, 16/02/26 4,250,000 4,161,909 0.16
Bellis Acquisition Co Plc, 4.500%, 16/02/26 7,000,000 7,067,221 0.27
Bellis Finco Plc, 4.000%, 16/02/27 8,000,000 7,040,873 0.27
British American Tobacco Plc, 3.000%, 27/12/71%) 10,710,000 8,832,975 0.34
Imperial Brands Finance Plc, 6.125%, 27/07/27 144A 4,200,000 4,197,158 0.16
31,300,136 1.20
IRVE— -1.17% (20214E12 A 31 H: 1.03%)
BP Capital Markets Plc, 1.000%, 28/04/23 5,000,000 6,487,933 0.25
BP Capital Markets Plc, 4.875%, 22/12/711 12,000,000 10,420,068 0.40
Neptune Energy Bondco Plc, 6.625%, 15/05/25 14,000,000 13,668,375 0.52
30,576,376 1.17
&7h - 8.68% (20214128310 : 4.82%)
Barclays Plc, 5.501%, 09/08/28 5,700,000 5,530,528 0.21
Barclays Plc, 5.746%, 09/08/33 3,200,000 3,024,984 0.12
Barclays Plc, 7.250%, 15/06/71) 10,300,000 12,245916 0.47
Barclays Plc, 7.325%, 02/11/26 20,000,000 20,725,518 0.79
Barclays Plc, 7.750%, 15/12/711) 6,000,000 5,833,717 0.22
Barclays Plc, 8.000%, 15/09/71V 8,000,000 7,787,297 0.30
Barclays Plc, 8.407%, 14/11/32 8,000,000 9,965,175 0.38
Barclays Plc, 8.875%, 15/12/711) 23,000,000 27,298,250 1.05
HSBC Holdings Ple, 5.402%, 11/08/33 9,200,000 8,551,575 0.33
HSBC Holdings Plc, 6.250%, 31/12/99) 20,600,000 20,149,768 0.77
Jerrold Finco Plc, 5.250%, 15/01/27 10,000,000 10,025,570 0.38
Just Group Plc, 5.000%, 30/03/711" 11,000,000 9,423,777 0.36
Legal & General Group Plc, 3.750%, 26/11/49 5,000,000 5,037,797 0.19
Lloyds Banking Group Plc, 8.500%, 27/12/711 6,000,000 7,258,593 0.28
Nationwide Building Society, 6.178%, 07/12/27 5,000,000 6,054,596 0.23
NatWest Group Plc, 7.416%, 06/06/33 7,000,000 8,506,601 0.33
Santander UK Group Holdings Plc, 6.833%, 21/11/26 5,000,000 5,062,365 0.19
Santander UK Group Holdings Plc, 7.098%, 16/11/27 15,000,000 18,373,550 0.70
Standard Chartered Plc, 7.750%, 15/02/71) 20,000,000 19,868,800 0.76
Standard Chartered Plc, 7.776%, 16/11/25 144A 7,000,000 7,225,460 0.28
Utmost Group Ple, 4.000%, 15/12/31 7,400,000 6,496,307 0.25
Virgin Money UK Plc, 9.250%, 08/06/71" 2,000,000 2,405,170 0.09
226,851,314 8.68
AR -0.39% (20214212431 8: 0.28%)
Thames Water Kemble Finance Plc, 4.625%, 19/05/26 10,000,000 10,186,607 0.39
10,186,607 0.39
AXYZEFH 303,598,861 11.62
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KE -29.25% (202142128 31 8 : 33.87%)
R -0.28% (20215212531 8: 0.31%)
Dow Chemical Co/The, 6.300%, 15/03/33 7,000,000 7,374,849 0.28
7,374,849 0.28
BIE -1.03% (20214128318 : 1.06%)
Airbnb Inc ZCP, 15/03/26 13,000,000 10,741,250 0.41
AT&T Inc, 2.875%, 01/05/71 17,000,000 16,235,932 0.62
26,977,182 1.03
BSGEBANERERS - 0.73% (20214E12 831 H: 1.34%)
Burlington Stores Inc, 2.250%, 15/04/25 4,000,000 4,630,000 0.18
Ford Motor Co ZCP, 15/03/26 5,000,000 4,631,000 0.18
Live Nation Entertainment Inc, 2.000%, 15/02/25 5,000,000 4,962,500 0.19
Southwest Airlines Co, 1.250%, 01/05/25 4,000,000 4,831,840 0.18
19,055,340 0.73
ERIEHBIAGERS - 0.14% (20214E123 31 H: 0.00%)
Ashtead Capital Inc, 5.500%, 11/08/32 144A 3,900,000 3,729,180 0.14
3,729,180 0.14
ITRIVEF— -0.21% (20214E12 5 31 H: 0.11%)
Williams Cos Inc/The, 4.650%, 15/08/32 3,000,000 2,795,195 0.11
Williams Cos Inc/The, 5.300%, 15/08/52 3,000,000 2,694,635 0.10
5,489,830 0.21
&Rl -1.66% (20214512318 : 0.58%)
Intercontinental Exchange Inc, 4.000%, 15/09/27 15,400,000 14,859,389 0.57
JPMorgan Chase Bank NA ZCP, 10/06/24 13,400,000 15,164,075 0.58
JPMorgan Chase Financial Co LLC ZCP, 14/01/25 12,000,000 13,265,600 0.51
43,289,064 1.66
BT - 23.76% (20214212 31 H: 29.13%)
U.S. Treasury Bond, 3.250%, 15/05/42 180,000,000 157,893,750 6.04
U.S. Treasury Note, 2.375%, 31/03/29 170,000,000 154,540,625 591
U.S. Treasury Note, 2.750%, 15/05/25 15,000,000 14,464,454 0.55
U.S. Treasury Note, 2.875%, 15/05/32 200,000,000 184,125,000 7.05
U.S. Treasury Note, 4.125%, 31/10/27 50,000,000 50,164,060 1.92
United States Treasury Bill ZCP, 24/01/23 60,000,000 59,861,310 2.29
621,049,199 23.76
BARR -0.40% (2021412 A 31 H: 0.58%)
American Tanker Inc, 7.750%, 02/07/25 5,800,000 5,450,550 0.21
Boeing Co/The, 1.167%, 04/02/23 5,000,000 4,984,693 0.19
10,435,243 0.40
FT7/aY— -0.65% (20214E12 4 318 : 0.76%)
KLA Corp, 4.950%, 15/07/52 4,400,000 4,113,974 0.16
Lumentum Holdings Inc, 0.500%, 15/12/26 5,000,000 4,283,775 0.16
Splunk Inc, 0.500%, 15/09/23 7,000,000 6,755,000 0.26
Wolfspeed Inc, 0.250%, 15/02/28 144A 2,000,000 1,718,333 0.07
16,871,082 0.65
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AREZE -0.39% (2021412831 H: 0.00%)
Enel Finance America LLC, 7.100%, 14/10/27 144A 5,000,000 5,172,852 0.20
Southwest Gas Corp, 5.800%, 01/12/27 5,000,000 5,067,017 0.19
10,239,869 0.39
KEAR 764,510,838 29.25
EHEE 2,555,197,674 97.76
FeWE2H— (0.53%) (20214128318 :0.05%)
77 VR
REBHBE HOEE
T S8R 5 IHRF CKRL) (%)
500 Euro - Bund Futures March 23 Goldman Sachs International (3,852,388) (0.15)
1,500 Euro - Bund Futures March 23 Coutts Bank (10,070,807) (0.38)
FEMFRNARDREBRBRAF (13,923,195) 0.53)
NEABBEERZN— (299%) (2021412H31H:2.08%)
77V RIT
2 51 REGHEE LH0oHE
BE ZHEESE BE JIEERESE BR5HF W A CERL) (%)
uUsSD 773,385,600 EUR (780,000,000) UBS AG London 20/01/2023 (61,087,110) (2.34)
USD 169,965,000 GBP (150,000,000) Citigroup 20/01/2023 (11,303,006) (0.43)
USD 106,470,994 ZAR  (1,940,000,000) Citigroup 20/01/2023 (7,915,461) (0.30)
usSD 46,465,697 JPY (6,850,000,000) Citigroup 20/01/2023 (5,608,951) 0.21)
USD 62,441,885 GBP (55,000,000) Goldman Sachs International 20/01/2023 (4,023,051) (0.15)
uUsD 49,877,350 EUR (50,000,000) JP Morgan 20/01/2023 (3,614,490) (0.14)
usSD 32,737,332 ZAR (600,000,000) Nomura International Plc 20/01/2023 (2,639,922) (0.10)
USD 30,020,195 ZAR (550,000,000) Nomura International Plc 20/01/2023 (2,408,954) (0.09)
USD 32,994,407 ZAR (600,000,000) Nomura International Plc 20/01/2023 (2,382,847) (0.09)
uUsSD 33,124,465 ZAR (600,000,000) Nomura International Plc 20/01/2023 (2,252,789) (0.09)
USD 31,914,350 AUD (50,000,000) Deutsche Bank AG 20/01/2023 (2,041,761) (0.08)
UsSD 20,005,420 EUR (20,000,000) UBS AG London 20/01/2023 (1,391,316) (0.05)
USD 16,589,250 ZAR (300,000,000) Citigroup 20/01/2023 (1,099,377) (0.04)
USD 31,101,450 EUR (30,000,000) UBS AG London 20/01/2023 (993,654) (0.04)
UsSD 31,152,030 EUR (30,000,000) UBS AG London 20/01/2023 (943,074) (0.04)
USD 12,165,829 CHF (12,000,000) JP Morgan 20/01/2023 (864,789) (0.03)
USD 11,009,200 ZAR (200,000,000) Deutsche Bank AG 20/01/2023 (783,219) (0.03)
USD 38,809,411 EUR (37,000,000) UBS AG London 20/01/2023 (774,551) (0.03)
USD 20,733,780 EUR (20,000,000) Goldman Sachs International 20/01/2023 (662,956) (0.03)
USD 31,468,800 EUR (30,000,000) Deutsche Bank AG 20/01/2023 (626,304) (0.02)
USD 10,315,449 EUR (10,000,000) Barclays Bank Plc 20/01/2023 (382,919) (0.02)
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USD 6,023,386 ZAR (108,520,631) Barclays Bank Plc 20/01/2023 (375,218) (0.02)
USD 8,794,388 JPY  (1,200,000,000) Citigroup 20/01/2023 (328,178) (0.01)
USD 8,743,212 GBP (7,500,000) JP Morgan 20/01/2023 (320,188) (0.01)
USD 36,458,820 BRL (195,000,000) UBS AG London 20/01/2023 (301,575) (0.01)
USD 11,480,150 EUR (11,000,000) Deutsche Bank AG 20/01/2023 (288,055) (0.01)
USD 15,765,720 EUR (15,000,000) Deutsche Bank AG 20/01/2023 (281,832) (0.01)
USD 16,331,158 EUR (15,500,000) Barclays Bank Plc 20/01/2023 (251,312) (0.01)
USD 9,492,753 ZAR (165,000,000) Standard Chartered Bank 20/01/2023 (235,992) (0.01)
BRL 160,000,000 USD (30,396,292) Goldman Sachs International 20/01/2023 (233,916) (0.01)
USD 3,641,205 EUR (3,600,000) JP Morgan 20/01/2023 (210,208) (0.01)
USD 7,293,184 EUR (7,000,000) Barclays Bank Plc 20/01/2023 (195,674) (0.01)
USD 18,212,384 BRL (97,500,000) Goldman Sachs International 20/01/2023 (167,813) (0.01)
USD 18,229,410 BRL (97,500,000) Goldman Sachs International 20/01/2023 (150,787) (0.01)
USD 7,342,297 EUR (7,000,000) Barclays Bank Plc 20/01/2023 (146,561) (0.01)
USD 12,579,733 SGD (17,000,000) Standard Chartered Bank 20/01/2023 (110,840) 0.00
USD 6,336,612 EUR (6,000,000) Standard Chartered Bank 20/01/2023 (82,409) 0.00
USD 29,992,414 ZAR (510,000,000) Goldman Sachs International 20/01/2023 (78,252) 0.00
INR 300,000,000 USD (3,659,246) Standard Chartered Bank 20/01/2023 (32,948) 0.00
BRL 40,000,000 USD (7,561,437) JP Morgan 20/01/2023 (20,843) 0.00
BRL 40,000,000 USD (7,559,579) Citigroup 20/01/2023 (18,985) 0.00
USD 4,215,892 GBP (3,500,000) Citigroup 20/01/2023 (13,695) 0.00
USD 3,622,130 INR (300,000,000) Citigroup 20/01/2023 (4,168) 0.00
USD 60,000,000 HKD (467,247,726) BNP Paribas 20/01/2023 38,090 0.00
USD 20,000,000 HKD (155,514,080) UBS AG London 20/01/2023 42,875 0.00
USD 33,901,286 GBP (28,000,000) BNP Paribas 20/01/2023 64,591 0.00
BRL 40,000,000 USD (7,452,259) Goldman Sachs International 20/01/2023 88,335 0.00
BRL 40,000,000 USD (7,440,476) Deutsche Bank AG 20/01/2023 100,118 0.00
USD 36,354,900 GBP (30,000,000) JP Morgan 20/01/2023 101,299 0.00
USD 6,166,808 GBP (5,000,000) JP Morgan 20/01/2023 124,541 0.01
GBP 30,000,000 USD (36,127,800) JP Morgan 20/01/2023 125,801 0.01
BRL 50,000,000 USD (9,293,680) Standard Chartered Bank 20/01/2023 132,062 0.01
ZAR 80,000,000 USD (4,561,456) JP Morgan 20/01/2023 155,511 0.01
ZAR 87,500,000 USD (4,990,994) Deutsche Bank AG 20/01/2023 168,189 0.01
ZAR 87,500,000 USD (4,980,080) Nomura International Plc 20/01/2023 179,103 0.01
ZAR 160,000,000 USD (9,250,093) Goldman Sachs International 20/01/2023 183,842 0.01
ZAR 170,000,000 USD (9,806,749) Nomura International Plc 20/01/2023 216,806 0.01
BRL 61,405,000 USD (11,330,381) UBS AG London 20/01/2023 245,373 0.01
ZAR 400,000,000 USD (23,337,175) Nomura International Plc 20/01/2023 247,661 0.02
ZAR 200,000,000 USD (11,534,041) Goldman Sachs International 20/01/2023 258,377 0.01
BRL 60,000,000 USD (10,828,370) JP Morgan 20/01/2023 482,521 0.02
BRL 138,595,000 USD (25,000,000) Citigroup 20/01/2023 1,127,215 0.04
EUR 30,000,000 USD (30,910,308) BNP Paribas 20/01/2023 1,184,796 0.05
EUR 40,000,000 USD (41,522,080) Deutsche Bank AG 20/01/2023 1,271,392 0.05
ZAR 450,000,000 USD (25,246,717) Standard Chartered Bank 20/01/2023 1,286,224 0.05
EUR 45,000,000 USD (46,726,875) UBS AG London 20/01/2023 1,415,781 0.05
ZAR 450,000,000 USD (25,099,146) BNP Paribas 20/01/2023 1,433,795 0.05
EUR 20,000,000 USD (19,761,360) UBS AG London 20/01/2023 1,635,376 0.06
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GBP 20,000,000 USD (22,276,024) JP Morgan 20/01/2023 1,893,044 0.07
GBP 25,000,000 USD (28,036,250) Citigroup 20/01/2023 2,175,084 0.08
AUD 50,000,000 USD (31,616,000) JP Morgan 20/01/2023 2,340,111 0.09
GBP 30,000,000 USD (33,780,600) Barclays Bank Plc 20/01/2023 2,473,001 0.09
EUR 30,000,000 USD (29,451,393) BNP Paribas 20/01/2023 2,643,711 0.10
EUR 30,000,000 USD (29,445,870) UBS AG London 20/01/2023 2,649,234 0.10
ZAR 550,000,000 USD (29,748,705) Standard Chartered Bank 20/01/2023 2,680,445 0.10
ZAR 600,000,000 USD (32,353,211) UBS AG London 20/01/2023 3,024,044 0.12
EUR 40,000,000 USD (39,372,000) Citigroup 20/01/2023 3,421,472 0.13
ZAR 800,000,000 USD (43,410,785) Nomura International Plc 20/01/2023 3,758,887 0.14
SHEI BB SRR DR BB A 7 39,368,707 1.51
AE BB EERRIRORETRL A (117,649,950) (4.50)
~NYUBHYREEFHF VAN E A E FiESH(0.29%) (2021412 F31H :0.43%)
Z7URIC
X G1b: REBEE HO28E
BE ETESGE K 5 EEKeHE BIBF BHE KOV (%)
GBP 192,719,973 USD (238,904,929) Brown Brothers Harriman & Co.  30/01/2023 (5,941,165) (0.23)
GBP 117,950,047 USD (146,216,540) Brown Brothers Harriman & Co.  30/01/2023 (3,636,160) (0.14)
GBP 67,816,996 USD (84,069,204) Brown Brothers Harriman & Co.  30/01/2023 (2,090,660) (0.08)
NOK  1,068,304,832 USD (109,824,632) Brown Brothers Harriman & Co.  30/01/2023 (1,176,907) (0.05)
GBP 4,757,298 USD (5,897,375) Brown Brothers Harriman & Co.  30/01/2023 (146,658) (0.01)
GBP 4,524,527 USD (5,612,568) Brown Brothers Harriman & Co.  30/01/2023 (143,228) (0.01)
GBP 2,858,521 USD (3,543,559) Brown Brothers Harriman & Co.  30/01/2023 (88,122) 0.00
GBP 2,763,703 USD (3,428,308) Brown Brothers Harriman & Co.  30/01/2023 (87,488) 0.00
GBP 2,561,369 USD (3,175,196) Brown Brothers Harriman & Co.  30/01/2023 (78,962) 0.00
GBP 1,600,990 USD (1,985,990) Brown Brothers Harriman & Co.  30/01/2023 (50,681) 0.00
NOK 16,354,198 USD (1,682,371) Brown Brothers Harriman & Co.  30/01/2023 (19,132) 0.00
GBP 484,787 USD (600,965) Brown Brothers Harriman & Co.  30/01/2023 (14,945) 0.00
uUsD 4,069,679 EUR (3,808,809) Brown Brothers Harriman & Co.  30/01/2023 (8,114) 0.00
UsSD 600,774 EUR (564,732) Brown Brothers Harriman & Co.  30/01/2023 (3,841) 0.00
GBP 111,680 USD (138,537) Brown Brothers Harriman & Co.  30/01/2023 (3,535) 0.00
GBP 80,436 USD (99,789) Brown Brothers Harriman & Co.  30/01/2023 2,557) 0.00
uUsD 608,953 EUR (571,162) Brown Brothers Harriman & Co.  30/01/2023 (2,545) 0.00
GBP 66,734 USD (82,781) Brown Brothers Harriman & Co.  30/01/2023 (2,113) 0.00
GBP 60,024 USD (74,459) Brown Brothers Harriman & Co.  30/01/2023 (1,900) 0.00
GBP 154,382 USD (187,892) Brown Brothers Harriman & Co.  30/01/2023 (1,272) 0.00
GBP 41,081 USD (50,926) Brown Brothers Harriman & Co.  30/01/2023 (1,267) 0.00
USD 107,464 EUR (101,047) Brown Brothers Harriman & Co.  30/01/2023 (720) 0.00
GBP 83,158 USD (101,208) Brown Brothers Harriman & Co.  30/01/2023 (685) 0.00
USD 139,312 GBP (115,799) Brown Brothers Harriman & Co.  30/01/2023 (668) 0.00
usD 69,807 EUR (65,619) Brown Brothers Harriman & Co.  30/01/2023 (446) 0.00
UsSD 65,745 EUR (61,765) Brown Brothers Harriman & Co.  30/01/2023 (382) 0.00
GBP 11,280 USD (13,993) Brown Brothers Harriman & Co.  30/01/2023 (357) 0.00
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USD 72,049 EUR (67,551) Brown Brothers Harriman & Co.  30/01/2023 (272) 0.00
GBP 16,684 USD (20,414) Brown Brothers Harriman & Co.  30/01/2023 (246) 0.00
USD 36,545 EUR (34,363) Brown Brothers Harriman & Co.  30/01/2023 (245) 0.00
USD 63,136 GBP (52,428) Brown Brothers Harriman & Co.  30/01/2023 (240) 0.00
USD 22,666 JPY (3,000,000) Brown Brothers Harriman & Co.  30/01/2023 (173) 0.00
USD 177,125 CHF (163,056) Brown Brothers Harriman & Co.  30/01/2023 (148) 0.00
USD 67,839 EUR (63,491) Brown Brothers Harriman & Co.  30/01/2023 (135) 0.00
USD 42,929 GBP (35,615) Brown Brothers Harriman & Co.  30/01/2023 (124) 0.00
USD 39,696 GBP (32,933) Brown Brothers Harriman & Co.  30/01/2023 (114) 0.00
USD 35,611 GBP (29,544) Brown Brothers Harriman & Co.  30/01/2023 (103) 0.00
USD 26,747 GBP (22,210) Brown Brothers Harriman & Co.  30/01/2023 (102) 0.00
GBP 5,313 USD (6,501) Brown Brothers Harriman & Co.  30/01/2023 (78) 0.00
GBP 3,923 USD (4,800) Brown Brothers Harriman & Co.  30/01/2023 (58) 0.00
USD 11,124 GBP (9,246) Brown Brothers Harriman & Co.  30/01/2023 (53) 0.00
UsSD 11,680 EUR (10,955) Brown Brothers Harriman & Co.  30/01/2023 (49) 0.00
GBP 2,068 USD (2,548) Brown Brothers Harriman & Co.  30/01/2023 (48) 0.00
USD 16,208 GBP (13,447) Brown Brothers Harriman & Co.  30/01/2023 47) 0.00
UsSD 30,414 JPY (4,000,000) Brown Brothers Harriman & Co.  30/01/2023 (37) 0.00
GBP 963 USD (1,194) Brown Brothers Harriman & Co.  30/01/2023 (€20 0.00
USD 23,398 CHF (21,548) Brown Brothers Harriman & Co.  30/01/2023 29) 0.00
UsSD 10,150 EUR (9,499) Brown Brothers Harriman & Co.  30/01/2023 (20) 0.00
USD 5,398 EUR (5,055) Brown Brothers Harriman & Co.  30/01/2023 (14) 0.00
USD 1,533 CHF (1,422) Brown Brothers Harriman & Co.  30/01/2023 (13) 0.00
GBP 888 USD (1,087) Brown Brothers Harriman & Co.  30/01/2023 (13) 0.00
GBP 1,005 USD (1,225) Brown Brothers Harriman & Co.  30/01/2023 (10) 0.00
USD 1,216 EUR (1,143) Brown Brothers Harriman & Co.  30/01/2023 ) 0.00
GBP 863 USD (1,050) Brown Brothers Harriman & Co.  30/01/2023 7 0.00
GBP 749 USD (911) Brown Brothers Harriman & Co.  30/01/2023 6) 0.00
GBP 198 USD (246) Brown Brothers Harriman & Co.  30/01/2023 6) 0.00
GBP 194 USD (239) Brown Brothers Harriman & Co.  30/01/2023 %) 0.00
GBP 241 USD (295) Brown Brothers Harriman & Co.  30/01/2023 4) 0.00
USD 1,623 EUR (1,519) Brown Brothers Harriman & Co.  30/01/2023 4) 0.00
USD 251 CHF (234) Brown Brothers Harriman & Co.  30/01/2023 3) 0.00
USD 801 GBP (665) Brown Brothers Harriman & Co.  30/01/2023 3) 0.00
USD 1,161 CHF (1,071) Brown Brothers Harriman & Co.  30/01/2023 3) 0.00
USD 224 EUR (211) Brown Brothers Harriman & Co.  30/01/2023 2) 0.00
EUR 254 USD (273) Brown Brothers Harriman & Co.  30/01/2023 (1) 0.00
USD 219 EUR (206) Brown Brothers Harriman & Co.  30/01/2023 (1) 0.00
GBP 537 USD (650) Brown Brothers Harriman & Co.  30/01/2023 1) 0.00
GBP 122 USD (149) Brown Brothers Harriman & Co.  30/01/2023 (1) 0.00
USD 4 CHF (4) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
uUSD 98 GBP (81) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 57 CHF (52) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 3 USD (4) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 19 GBP (16) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 42 USD (51) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 17 USD (21) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
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GBP 47 USD (57) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 13 USD (14) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 108 GBP (89) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 1,387 GBP (1,147) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 1 USD (2) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 1 USD (1) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 65 USD (78) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 6 USD (7) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 36 USD (43) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 14 USD (16) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 55 GBP (46) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 15 GBP (13) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
CHF 89 USD (96) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 25 USD (30) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 51 GBP (42) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 13 USD (14) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 14 USD (15) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 2 EUR (2) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 33 EUR (31) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 76 USD (81) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 66 EUR (62) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 24 USD (26) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 44 USD (47) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 183 USD (196) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 11 USD (11) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 167 EUR (156) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 112 EUR (105) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 69 GBP (57) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 32 CHF (29) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 21 USD (25) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
uUSD 5 GBP (4) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
CHF 109 USD (118) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 169 GBP (139) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
CHF 7,202 USD (7,829) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 127 USD (153) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
CHF 151 USD (164) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
uUSD 771 GBP (637) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
EUR 97 USD (103) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 374 USD (451) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 230 USD (277) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
EUR 250 USD (266) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 313 USD (377) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
EUR 1,042 USD (1,114) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
CHF 16,509 USD (17,947) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
EUR 422 USD (450) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
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USD 174 GBP (142) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
USD 10,884 EUR (10,163) Brown Brothers Harriman & Co.  30/01/2023 3 0.00
USD 148 GBP (121) Brown Brothers Harriman & Co.  30/01/2023 3 0.00
GBP 679 USD (818) Brown Brothers Harriman & Co.  30/01/2023 3 0.00
GBP 36,606 USD (44,245) Brown Brothers Harriman & Co.  30/01/2023 5 0.00
USD 199 GBP (160) Brown Brothers Harriman & Co.  30/01/2023 5 0.00
USD 2,304 EUR (2,146) Brown Brothers Harriman & Co.  30/01/2023 7 0.00
USD 271 GBP (219) Brown Brothers Harriman & Co.  30/01/2023 7 0.00
USD 818 GBP (671) Brown Brothers Harriman & Co.  30/01/2023 7 0.00
USD 1,137 GBP (934) Brown Brothers Harriman & Co.  30/01/2023 8 0.00
EUR 1,833 USD (1,950) Brown Brothers Harriman & Co.  30/01/2023 12 0.00
EUR 3,127 USD (3,333) Brown Brothers Harriman & Co.  30/01/2023 14 0.00
USD 616 GBP (496) Brown Brothers Harriman & Co.  30/01/2023 16 0.00
GBP 3,841 USD (4,625) Brown Brothers Harriman & Co.  30/01/2023 18 0.00
GBP 141,402 USD (170,910) Brown Brothers Harriman & Co.  30/01/2023 19 0.00
CHF 6,807 USD (7,359) Brown Brothers Harriman & Co.  30/01/2023 42 0.00
USD 5,436 GBP (4,459) Brown Brothers Harriman & Co.  30/01/2023 46 0.00
SGD 11,847 USD (8,795) Brown Brothers Harriman & Co.  30/01/2023 51 0.00
EUR 7,718 USD (8,208) Brown Brothers Harriman & Co.  30/01/2023 55 0.00
CHF 565,704 USD (614,973) Brown Brothers Harriman & Co.  30/01/2023 60 0.00
EUR 30,487 USD (32,574) Brown Brothers Harriman & Co.  30/01/2023 66 0.00
JPY 500,000 USD (3,729) Brown Brothers Harriman & Co.  30/01/2023 78 0.00
USD 51,931 GBP (42,893) Brown Brothers Harriman & Co.  30/01/2023 81 0.00
USD 74,000 GBP (61,121) Brown Brothers Harriman & Co.  30/01/2023 116 0.00
USD 74,351 GBP (61,411) Brown Brothers Harriman & Co.  30/01/2023 116 0.00
USD 49,946 EUR (46,520) Brown Brothers Harriman & Co.  30/01/2023 141 0.00
EUR 26,800 USD (28,527) Brown Brothers Harriman & Co.  30/01/2023 166 0.00
EUR 63,859 USD (68,200) Brown Brothers Harriman & Co.  30/01/2023 168 0.00
EUR 42,000 USD (44,680) Brown Brothers Harriman & Co.  30/01/2023 286 0.00
CHF 49,237 USD (53,228) Brown Brothers Harriman & Co.  30/01/2023 302 0.00
EUR 81,365 USD (86,783) Brown Brothers Harriman & Co.  30/01/2023 328 0.00
CHF 84,070 USD (91,065) Brown Brothers Harriman & Co.  30/01/2023 336 0.00
JPY 36,000,000 USD (273,730) Brown Brothers Harriman & Co.  30/01/2023 336 0.00
GBP 60,153 USD (72,367) Brown Brothers Harriman & Co.  30/01/2023 347 0.00
USD 51,563 GBP (42,299) Brown Brothers Harriman & Co.  30/01/2023 432 0.00
USD 23,260 GBP (18,880) Brown Brothers Harriman & Co.  30/01/2023 438 0.00
CHF 169,643 USD (183,954) Brown Brothers Harriman & Co.  30/01/2023 481 0.00
EUR 103,544 USD (110,153) Brown Brothers Harriman & Co.  30/01/2023 704 0.00
USD 59,893  GBP (48,951) Brown Brothers Harriman & Co.  30/01/2023 721 0.00
SGD 192,614 USD (142,986) Brown Brothers Harriman & Co.  30/01/2023 823 0.00
EUR 133,462 USD (142,062) Brown Brothers Harriman & Co.  30/01/2023 826 0.00
uUsSD 412,302 EUR (384,018) Brown Brothers Harriman & Co.  30/01/2023 1,164 0.00
EUR 555,946 USD (594,000) Brown Brothers Harriman & Co.  30/01/2023 1,207 0.00
CHF 144,602 USD (155,578) Brown Brothers Harriman & Co.  30/01/2023 1,633 0.00
EUR 605,867 USD (647,004) Brown Brothers Harriman & Co.  30/01/2023 1,651 0.00
CHF 520,479 USD (564,137) Brown Brothers Harriman & Co.  30/01/2023 1,726 0.00
USD 77,285 GBP (62,296) Brown Brothers Harriman & Co.  30/01/2023 1,980 0.00
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USD 298,931 GBP (245,618) Brown Brothers Harriman & Co.  30/01/2023 2,023 0.00
SGD 619,880 USD (460,484) Brown Brothers Harriman & Co.  30/01/2023 2,331 0.00
USD 105,269 GBP (84,853) Brown Brothers Harriman & Co.  30/01/2023 2,697 0.00
EUR 1,331,423 USD (1,422,559) Brown Brothers Harriman & Co.  30/01/2023 2,891 0.00
USD 381,439 GBP (312,904) Brown Brothers Harriman & Co.  30/01/2023 3,194 0.00
JPY 20,672,164 USD (154,174) Brown Brothers Harriman & Co.  30/01/2023 3,202 0.00
CHF 1,259,480 USD (1,365,127) Brown Brothers Harriman & Co.  30/01/2023 4,176 0.00
CHF 482,196 USD (519,867) Brown Brothers Harriman & Co.  30/01/2023 4,376 0.00
EUR 1,879,750 USD (2,007,545) Brown Brothers Harriman & Co.  30/01/2023 4,956 0.00
uUsD 656,596 GBP (536,634) Brown Brothers Harriman & Co.  30/01/2023 7,902 0.00
IPY 53,196,020 USD (396,737) Brown Brothers Harriman & Co.  30/01/2023 8,240 0.00
EUR 3,803,223 USD (4,063,553) Brown Brothers Harriman & Co.  30/01/2023 8,258 0.00
EUR 4,501,238 USD (4,809,348) Brown Brothers Harriman & Co.  30/01/2023 9,774 0.00
JPY 131,766,212 USD (982,716) Brown Brothers Harriman & Co.  30/01/2023 20,410 0.00
USD 1,233,000 GBP (1,000,818) Brown Brothers Harriman & Co.  30/01/2023 23,191 0.00
SGD 10,075,821 USD (7,484,917) Brown Brothers Harriman & Co.  30/01/2023 37,889 0.00
JPY 337,411,985 USD (2,516,428) Brown Brothers Harriman & Co.  30/01/2023 52,263 0.00
EUR 33,973,064 USD (36,282,722) Brown Brothers Harriman & Co.  30/01/2023 89,567 0.00
CHF 41,079,294 USD (44,525,091) Brown Brothers Harriman & Co.  30/01/2023 136,219 0.01
JPY 911,578,665 USD (6,796,070) Brown Brothers Harriman & Co.  30/01/2023 143,708 0.01
EUR 81,659,546 USD (87,211,170) Brown Brothers Harriman & Co.  30/01/2023 215,287 0.01
JPY 2,465,981,732 USD (18,384,574) Brown Brothers Harriman & Co.  30/01/2023 388,755 0.01
EUR 233,010,727 USD (248,851,962) Brown Brothers Harriman & Co.  30/01/2023 614,309 0.02
EUR 270,643,770 USD (289,043,486) Brown Brothers Harriman & Co.  30/01/2023 713,525 0.03
JPY 6,214,620,929 USD (46,331,713) Brown Brothers Harriman & Co.  30/01/2023 979,718 0.04
JPY  15,759,730,638 USD (117,493,138) Brown Brothers Harriman & Co.  30/01/2023 2,484,479 0.10
Ny VHYBRERES S T AHNE B BT ROREBTAR SR 5,980,393 0.23
~yVHYREREH S T AHNE B BT RORER B R A (13,506,967) 0.52)
BEA T30 —015% (20215128318 : (0.14%))
77U
T A AEAMfRE  HDSEIA
S0k SN B8 1THEAm#E CKRL) (%)
BEEF S ar -0.15% (20214E12 531 B : (0.14%))
A A E Vg
Currency Option with Citigroup with the obligation to
buy US Dollar (USD) versus South African Rand 9H23H
(50,000,000) (ZAR) Citigroup 18.60 (1,242,450) (0.05)
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 2H23H
(50,000,000) Japanese Yen (JPY) International 140.00 (84,250) 0.00
Currency Option with Nomura International Plc with
the right to buy US Dollar (USD) versus Japanese Yen Nomura 6H23H
10,000,000 (JPY) International Plc 113.00 14,970 0.00



JLT IR TFANTIR =G O—NIL-BAFIv5 - RUR-T7UR

7RI
W B AEfHE  SDEE
% SR WBIHEF 1T B CkR) (%)
Currency Option with Deutsche Bank AG with the
right to buy US Dollar (USD) versus Japanese Yen Deutsche Bank 6H23H
10,000,000 (JPY) AG 113.00 38,610 0.00
Currency Option with Nomura International Plc with
the right to buy US Dollar (USD) versus Japanese Yen Nomura 6H23H
10,000,000 (JPY) International Plc 113.00 38,610 0.00
Currency Option with Deutsche Bank AG with the
right to buy US Dollar (USD) versus Japanese Yen Deutsche Bank 2H23H
50,000,000 (JPY) AG 140.00 84,250 0.00
Future Option with Goldman Sachs International with  Goldman Sachs 1H23H
3,500 the right to sell Us 10Y Note W1 Op January 2023 International 113.50 273,438 0.01
Currency Option with Citigroup with the right to buy 7H23H
10,000,000 US Dollar (USD) versus Japanese Yen (JPY) Citigroup 114.00 324,350 0.01
Tyh AT A
Currency Option with Citigroup with the obligation to
sell US Dollar (USD) versus South African Rand 9H23H
(100,000,000) (ZAR) Citigroup 16.00 (1,804,900) (0.07)
Currency Option with UBS AG London with the
obligation to sell US Dollar (USD) versus Japanese 5H23H
(200,000,000) Yen (JPY) UBS AG London 117.00 (752,200) (0.03)
Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs 5H23H
(100,000,000) Japanese Yen (JPY) International 120.00 (701,000) (0.03)
Currency Option with Nomura International Plc with
the obligation to sell US Dollar (USD) versus Japanese Nomura 2H23H
(400,000,000) Yen (JPY) International Plc 120.00 (132,000) (0.01)
Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs 2H23H
(300,000,000) Japanese Yen (JPY) International 120.00 (99,000) 0.00
Currency Option with UBS AG London with the
obligation to sell US Dollar (USD) versus Brazilian 1H23H
(1,000,000) Real (BRL) UBS AG London 5.05 (4,222) 0.00
Currency Option with UBS AG London with the right 1H23H
500,000 to sell US Dollar (USD) versus Brazilian Real (BRL) UBS AG London 5.25 8,181 0.00
Currency Option with Nomura International Plc with
the right to sell US Dollar (USD) versus Japanese Yen Nomura 2H23H
200,000,000 (JPY) International Plc 115.00 46,800 0.00
Currency Option with Goldman Sachs International
with the right to sell US Dollar (USD) versus Japanese Goldman Sachs 2H23H
150,000,000 Yen (JPY) International 117.00 56,850 0.00
Currency Option with Citigroup with the right to sell 2H23H
10,000,000 Euro (EUR) versus Japanese Yen (JPY) Citigroup 126.00 90,211 0.00
Currency Option with Citigroup with the right to sell 2H23H
10,000,000 Euro (EUR) versus Japanese Yen (JPY) Citigroup 126.00 90,211 0.00
Currency Option with JP Morgan with the right to sell 2H23H
10,000,000 Euro (EUR) versus Japanese Yen (JPY) JP Morgan 126.00 90,211 0.00
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Currency Option with Nomura International Plc with  Nomura 2H23H
10,000,000 the right to sell Euro (EUR) versus Japanese Yen (JPY) International Plc 126.00 90,211 0.01
Currency Option with Goldman Sachs International
with the right to sell US Dollar (USD) versus Japanese Goldman Sachs 2H23H
150,000,000 Yen (JPY) International 123.00 249,900 0.01
Currency Option with Nomura International Plc with
the right to sell US Dollar (USD) versus Japanese Yen Nomura 2H23H
200,000,000 (JPY) International Plc 125.00 548,800 0.02
Currency Option with UBS AG London with the right 1H23H
70,000,000 to sell US Dollar (USD) versus Mexican Peso (MXN) UBS AG London 19.40 639,100 0.03
Currency Option with Goldman Sachs International
with the right to sell US Dollar (USD) versus Japanese Goldman Sachs SH23H
100,000,000 Yen (JPY) International 120.00 701,000 0.03
Currency Option with Nomura International (Hong Nomura
Kong) Ltd with the right to sell US Dollar (USD) International 5H23H
100,000,000 versus Japanese Yen (JPY) (Hong Kong) Ltd 120.00 701,000 0.03
Currency Option with UBS AG London with the right 5H23H
100,000,000 to sell US Dollar (USD) versus Japanese Yen (JPY) UBS AG London 124.00 1,199,600 0.05
Currency Option with Citigroup with the right to sell 9H23H
100,000,000 US Dollar (USD) versus South African Rand (ZAR) Citigroup 16.70 3,593,300 0.14
BRA S a IROREBFREE 8,879,603 0.34
BRA T a i ROREB R R AT (4,820,022) 0.19)
ATy TEH—0.15% (20215125318 : (0.52%))
77V RIC
VA=Y2Z% Ve Fi== REBHEE LH02FE
RIvay SN WEHEF (%)  WwHB BE FEuok  CRRY) (%)
IVP YR T T F NN AT S
- Markit CDX North Goldman Sachs
B\ America High Yield Index  International 5.00 20/06/2027 USD 49,500,000 (1,029,729) (0.04)
EON Markit iTraxx Europe - Goldman Sachs 5 5 50/120027 EUR 50,000000  (534.653) (0.02)
Crossover Index International
IV T TN AT TR DR EBE R AFH (1,564,382) (0.06)
TrURH Z7vRiC
ZWMBS REBEE  HDIEE
BE HERETLA B 5 IHEF Ty RRXESEF &R CKkR) (%)
AV TVRTU TS
Goldman Sachs ~ US CPI Urban Fixed
USD 10,000,000 29/03/2027 International Consumers NSA Index  3.67% 199,665 0.01
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Goldman Sachs US CPI Urban Fixed
USD 10,000,000 29/03/2032 International Consumers NSA Index  3.14% 218,957 0.01
US CPI Urban Fixed
UsSD 25,000,000 04/04/2027 UBSAG Consumers NSA Index  3.45% 244,541 0.01
US CPI Urban Fixed
UsSD 17,000,000 05/04/2052 UBSAG Consumers NSA Index  2.64% 251,733 0.01
Goldman Sachs US CPI Urban Fixed
USD 15,000,000 29/03/2027 International Consumers NSA Index  3.64% 278,129 0.01
US CPI Urban Fixed
UsSD 50,000,000 21/07/2027 UBSAG Consumers NSA Index  2.95% 297,677 0.01
Goldman Sachs US CPI Urban Fixed
USD 15,000,000 29/03/2032 International Consumers NSA Index  3.14% 322,723 0.01
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 04/04/2032 International Consumers NSA Index  3.06% 384,143 0.01
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 29/03/2032 International Consumers NSA Index  3.09% 428,627 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 27/04/2027 International Consumers NSA Index  3.52% 428,708 0.01
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 09/06/2027 International Consumers NSA Index  3.33% 440,127 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 29/03/2027 International Consumers NSA Index  3.64% 453,732 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 29/04/2032 International Consumers NSA Index  3.08% 515,320 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 26/04/2027 International Consumers NSA Index  3.63% 562,615 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 26/04/2027 International Consumers NSA Index  3.63% 562,615 0.02
A TVART O FIARDRERFIR SR 5,589,312 0.21
AUy A IROREBF R A3 5,589,312 0.21
AU IARBREHIR LA F (1,564,382) (0.06)
NIEMHE
CKrEL)
HAEZEC TAEME TRESN S SREE 2,615,015,689 100.05
B EL CAEME THESN I SMARE (151,464,516) (5.80)
FOMDOBPEB LA 150,129,160 5.75
BREEHOREE RETOMERE 2,613,680,333 100.00
(1) B3 RR
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