70

-\ FA4FZIY Y - RVKR - T7UR

Ad—X (BREANYIHD)

ERREE (2&hR)

E3H CREBH2024%9 A17H)

YERT S AR (20234E 9 H168~202449 A178)

ZREDHGESEN

FRIEBHOCBEEHY, EHALEAL EFFET,
%1?52%5'&,3%&%0)55?%%&%(:0 (AN e :*&%Eﬁ L_tlfiﬁ'o
SHEL—BOBBITCEBYET LS. BEVELETET,

QLT 7Y ROMLEMAERNDEY TT,

B D H

BINBERE /AN B

E & # M

2022 3 A14AA 520319 A16HETTY,

NEREEATHD /LT - T7 VR - FALTYR=FO—NL - BLF2vs - R K- T72R—RD PYAY S RIS ANOARE
TONEHREILSHS L VCHETCOEREOHREELTTHIBRN IR —A URA M AV N IP—T 7V RZHAHF~OHEEEZBL T,
&% FEEZECHRASEOBREFS L UCEHFMGOES (EME. BUFKBEE., 1E% BHEEECE2E84F7.)) BLUESR
BEMHFETERENRE L. 1 VALTA VORRLETMEOREERND CLEBNE LTGERETEVET,

JLZ TPV R-TFALTZYR=TO=NIL - BAF Iy - KRR T7YR=RD PYANY T RIS ROAZTONERELEHS
SUBRIR—A VR MAY N IP—T 7 RZHAF~ORELEE, BEFORRICENTE /LT - T7VX - TALTY
R—=0—mNiL - B4y - KRR - T7UR=RD PYANY P RIS XOABTONERELS~DEREEFDE LETH, Kl
EANOBRELRICITEICHIBIZZTS. SEHONBUES L CRBULBLPIZLTI7Y ROESHRAEEHEDOS I RELET,

FTHREBRENR

NEBREEANTHD /LT - T7VRX - FALTYR—O—NL - A FIys - KRVK-T7

ga—nNL - B4 FIvy - VR=RD YNV T R SXOMETCONEREINFSLIVCARTCOERNENHKEETETHD

RYR-T72RK Ad—2X BRIYR—AVRIANAV N IF—T 7 RZRAHFETERERRELES, BH. I¥v—T v
- R=N—ZEDEHERIAL D P ENERE RS cEERET 250D Y FT.

JLS - IFUR - TALT Y R—

el il il G | EE rREsACHAREOEERIA L UZHANOES (DE, BAMEHE HES B
N R Pl S | B ER TR EAET.) AL UESBETSS L TRARNRE LET.

BR<A—1URAFADE e — s s o
Lo ABBERROMMAMLS 5 EERANZE LET,

AR EHR

T EATRYT | R OEER ALV E A, HERAE~OEERERTEVEE A,

FHYEILIICA YN [ opaansu st A, SHREE~ORERTEVEL A,

5 B A &

BRERIC, RAIE L TREBEERROBHEDZSD AT - RUFNR ETERE GHARZS#FT.) EA L, FF  BEIAZNEHE
DKERVEREMEREKEEEHE L THRLET, BEBKOERCOVTIE, FISHREZTS. TABHLRA—DEREFEVET,

BR7ZEY bIRSAS MRS
R EREN_TE2E 1S

o Hi— ML
0120-753104 (ftusm) SxA0F0R~FH5H

OR—LR—
https://www.nomura-am.co.jp/




JO—nNIL - FL4F2vY - RKUF -

J7o kK Ad—XR

ORE LK DERAERE
ke om r_ M Bl ol | BERE G 5 o
O A Z@E}}ég%%;;?ﬁﬂ)\ttzé%%tt?;%ﬁ/\ttgfﬁ w
FREH) M M % % % % Epa
20224F 3 A141 10, 000 — — — — — 250
181(20226E9 A151) 9, 066 0 N9. 3 0.0 — 99.0 755
21120239 A151) 8, 749 0 A3.5 0.0 — 99.0 1,098
3HI (20249 A17H) 9,175 0 4.9 0.0 — 98.9 591
kM7 7RI~ —7 7 REMAANETOT, MERMALLE), MEREDILE] IXFEELEZTHL TBY 7,
kAE S LR IT B VR CHER — TR 0 TR,
kM7 7 v RIL, 8 & 2R TEURIEEMAFE LRV, XU T~ —7 % 3h 0 A,
OZ PO EEMEE L TRFDHER
" i & %t ill B % | 1 % f)? %R GE
H W % w8 A k(% omor os[E
€y M % % % %
202349 H15H 8, 749 — 0.0 — 99.0
9 AR 8, 583 AL 9 0.0 — 99.0
10A XK 8,527 AN2.5 0.0 99. 1
NEES 8, 842 1.1 0.0 — 99. 2
124X 9,161 4.7 0.0 — 99.4
202441 AR 9,017 3.1 0.0 — 99. 4
2 AR 8, 996 2.8 0.0 — 99.5
3AXR 9,075 3.7 0.0 — 99.0
4 AEK 8,933 2.1 0.0 — 99. 1
5 AR 8,930 2.1 0.0 — 99. 1
6 AR 8, 960 2.4 0.0 — 99.3
:ES 8,997 2.8 — — 99.3
8 AR 9,099 4.0 0.0 — 99.5
# %
202449 H17H 9,175 4.9 0.0 — 98.9

* PRI T,

Y77 I~ =77 o FEMBANETO T, MERMALE), MERemibR) TEALFELTEML T £,
SAEFIEM LR ITE VA THR — 78 0 T,



JA—nNL-FL4F2vY -RVF-T72F AO—X

OEREiR

OfFDEEMEEZEDHTR
(M) (BHM)
9,400 3,500
9,200 3,000
9,000 2,500
8,800 2,000
8,600 1,500
8,400 1,000
8,200 500
8,000 1 1 I | | 0
2023/9/15 2023/11 2024/ 1 2024/ 3 2024/ 5 2024/ 7 2024/9/17

— B#MER (k) —— DETHREEEMEE () THEELNER (BE) |
2 B8 749

# X:9,1750 BiHhpnEEE (Firéa) : OF)
BEE . 4.9% (DEEBEREN—X)

(3) NEEEREEEMBE. NEE Bira) EHPEFKICBRELEZLOEAGLTHELEZLOT, 770 FERAOEENLG /N T+ —
YVAERTLOTY ., FRME (202359 A158) DENEEMIBEER—LBD LS ICHERBELLTEYES,

(¥) HEEEBRETEINESINCOVTREEHACHADI—RICKYBRBYES, Ff, 772 FOBAMEEICK YRBEGHLERY
FY, LEAST, BAOEEROBHEOKRAETTIOTIEIHY FHA,

GE) EEBEERL, MRUTE2MEEEAALTRRLTEYET,

OEEMEOETLEHER
EAEMEEIL., BIEg s, 749AMN S EAKRIZ(X9, 175 EH Y F L=,

L5772 FOEGEEMBEBERIILUTORY TY,

- REMITRE LTV BEHEEEENI DX YER LS A Y (FEFOR) (BREHE
)

- REMITREBEL TV EHEEEEN DA VA LT A Y (FIFIRA)

- AEBWEICLS3R + (RNEHEPOER) FLETLITL (EFEHELDOINE)

K(XEHZEAEEOEBOREN TS RICBEFE L. KEDA 7 LBMENER INH
HmEHo=tD0, HFE LT I LULEMNHIEL., FEATBICOVTEHERELMTERLZS
L T, FRB (REHERIEEER) GEFETRRIBTICLIEMBEINEB INGL S EHE
EOEFEREY FET @HEELER) LELE. ZEEOEREOFEY METEFTHB L
ZELHEBEBORT LY F FIRYEE) MLz eh b, HBEORENTSRIZHEELE
L=,

PR 2 R



FO—L - F4F395 - RUKE - T70F Aa—2
ORERE
RKETRHENEEZPDLICRINERSEBLELOD . REXEA LR T 5L EFBHIBIE
BODTHRELE L= HRIZEAS VI LEMEADOBEA—HHICEELIRENH =20
D, AVITULERIERELTHRELEL, FRBIZ. BEREFZREAEWL-LOD., BARICTH
(FTRIFEHHISOBERICERZTL., FEROFTIFERELE LIz, BRMNTIXECB (BRI R
iR1T) RUBOE (1 752 FERIT) A, FITIFZRBLELR, TEDRBITOEHENR
BREVAZZTT, TEEOEHFFIREYIFETLELR, FEEFHFICOVTH, FITIHR
EERFTTREMYMETLEL,

AEBMIGETIE, XFLE - AZRICEWSEEmLHY £ LA, FRBOFTIFREIE < EH
SN2 &, RUBERICKDFLEFEZZHT. HZE LTRSS EXFIAAIZHLTTELE
L=,

OLIZ7YFDR—+ 74 1UF
(Ja—m-484+sv9 KUK -7 K Aa—ZX]

[/ LS-TD7oX-FAILSURK=45O0—NIL-ZFA4F+3vY RV FK-2T7> K—RDJPY
ANy RYSR] OHETONEREIISS S UVARTOERNENREETETHS [FHFHvR—
AURRAMAV L IY—T 7 F] ZHAHFFFERERREL. BEOFIDET D [/ LA
S D7V RTFTALSR=08—=N)L-FLF 29D -RKRUF - T72 KF—=RDIPYAY D
FUSR] OHETONEREIES~DERELEFZFLSMICHFELEL,

VLS -7 R-FANSYE=5O—nN)L-FLF+32vY -KVF - 27> F—RD JPY
ANy RYSR]

BHEMALEI, BREUEHBELEL, BR— 7+ UFITE T 5EHEHORER D
X, BfE. EMEBELEDLERATHELYELE, TETIUNTATZAVTY RV BEED
SRR avE—HAYDLFELEZ HMANBERBEEICIOVTIE, XKFILETUSOBRBET
PDAR—Tr—ZRELTVEIEBNZED. RAE LT, MEERBEZ K NLBRELZELIF
(FRZEREDK FIFEYABLOABRSI21TH0WE L,

[BRITR—A URRA AV =T 72 K]
BREI1FELAOAHEZOEREMISRADKREFTLEL., hbhETa—/IL- O—VFTE
RAZaIE5ETRIEDHEEEZRY F L=,



OHIF7UVEFDRUFI—J LEDER
L7720 RE ERESERTEUGER
AEFELGVNED, RUFI—V%FEHY
FEA,
T371F. B0 T7 o FOEBIELE
MmERR%EETY,

OHE®

JA—nNL-FL4F2vY -RVF-T72F AO—X

@ EAEMME (H5EEE)

38
2024/9/17

[ =ik
(3 BEMRDOEEERENESAHTI .

LHAORBIERE L. ELFNBEFOKERVEEMBKESZZHEL. RROBY &St
TW=REEELR, 48, BREOERITOVNTIE, HICHIBRZFRITT. XS ER—DE

A&7 0VEY,
ORBEREDAR
(AL : M. 15 A%729 « BliAA)
% 3 1)
" H 20234E 9 16 H ~
20244E 9 A 17H
Yy Bl b -
CrF IRV HE5R) —%
LI DI —
W DL LS -
IRy B R SR 626

() *EAERAFILRIT LI E (BhAA) OWUIRIEEME (DELEIAZ) ([T DHRTHY, 77 FOREER LITHRRY 7,
(75 MMOUEE, SH ORISR TOHECTTRINL TS 720 Gt M I Rle: & — B L2WEER3 b 0 £,



JgR—nNI B4 F2yH - RKOKF- 772K Ad—2X
OSH®MNERAE
(Ja—miv- 84+ -RKUF -7 F Aa—X]

[/ LT D7 RFALSR=O0—NIL-F14FZIvs-RUK- 77> K—RDJPY
ANy T RYSR] OABRTONEREISFS SUVARTOERENREERTHS [(Hifvr—
AURRA AV IY—T7 U F] ZHRAHETERERMREL. BEOFDLETD [/ A
S DR TALSIUR=5A—NIL - BLFZIv Y - ROF - T7 F—RDPYAY D
FUS5R] OFETONEREME~ADERELEIL, B11090%ULEZBRELET,

[/LT -7V -FALSY ==L - FL4F 29D -RUF - T7> F—RD JPY
Ny D RS R]
HADEHEEEEZIERENRE L. GRAMEORRERS L ZBME L TREBIG
BRZTEVET, 3772 FTR ARPOTIFZEEBLEZA—XELGAL L, BHOF v
ERZLTAVEES CETHEFTENODRE LR ZESTT SEREZITHVET . F -,
EHEEEEDMEEHUNTE S LI LIGEICE. T UNT 1 TICEHEBHLEAY D
ZEALT, ERNRZEHHEEZHEVET MANEREEICOVLTIE, K FILETLS
DBEIVAR—Vry—ERELTVSERZED. RAIE LT, MEELBELZ R FLBEL
R L FEREREDOK FILEYARLDABWSIZTE0VET,

[BRITR—A URRA AV =T 72 K]
BE1EUROAELIT— vl - R—NA—ZE0EHMEMIE~DBREETHL. b
HTa— L O—VETERZTHES L THREMEDHEREEZR > TGEAWLV:=LET,

SHRELBIEMECBHEBYET LS. FAHLIBREALLELET,

XIEEET U/ANT ¢ TWEIIZET 2 EEMARTRRIEIC DT
JEETYNT « TIREIEDOEFEG|ZRE L T, EEMICHRTFOBIENTEONTEY., 772 FAREMISERYT 5 4% SREGI
DUZIRFERIEEOREE S (T, YZSAMMEIZTHES-HDBERE L TRESZ2RET IVLENHIHZEANHY ET, T0i5
. BNMMICHEESEERET 5O, 770 FOREMLITERERROMALENTNY . SRICHANLBEICHEIAD
BEDENBONBENI ENEESNET, £, TOREL LT, REMLGIERENRESMICHAANISELERTI7 Y
RDIRTA—R U ADNBILT ZBAENHY ET,



O1 /0% Y DERAM

JA—nNL-FL4F2vY -RVF-T72F AO—X
(2023 9 A168 ~2024% 9 A17H)

Nz /E;}
H IH D
: & o . & =
M %
(a) & 7t Fe il 97 1.084 | (o) 5 FCHBN =11rh o S JE AR X 15 FE ==
( & 5 = ) (25) (0.277) | 77 ¥ RO & FHUTHEH WHE, ZEDHA~DFR, HEETEOMER,
SLHEMA O R %
( K %2 = 1t ) (69) 0.774) | BABOBERRGE, ERBEESAMEHORA, NEATO7 7 FOFH
BLUOFBERHES
(= & &= ) (3) (0.033) | 77 FOMEDERE - ., Fitattn o 0RROETE
b)) = o fn #H H 0 0.003 | () Z0mBEM=#rFOZDME M8 O %K
( B & & H ) (0) (0.003) |EEBMIT, BEEBEABICKILD 77 FOBEITHES M
& it 97 1. 087

Wb O SR AEAR I, 8, 926 T,

P O®M GHBEBEDD»D b OITHEBELEL) 13, BN - BRI X0 ZAHE N BN EB N b 5720 LIS L0 G L2k

ISER

A4 AAITIE © L I HRIEIREA L Th Y £,

*ZOMBNE, 077 FPMBANTND V=T 7 & RPN T2@FD I B, M7 7 v FICHRT 2 b0 2G5 E T,
*FEAOEMIL, 207 7 2 FRMHBANTODREEGGER (v —7 72 F2R<,) P BME2EHEE A,
FEWRIT LT AY 02N ENOE M (HRBONERE G 2o FH AR CHR L T1002F Lo T, HE Z LI/

% 3MLARWHEFE LA L TH Y £7,



JA—NL - B4 FZIvY - RUR-T7UF AQ—X
(Z&1EH)
OfeiggE =R
B @R - BRI o B O (RRIE LT, SFHEFEEL BHEEFEEL D
AMRESEG I B AR <) Z W 0525w M NI O EHEMEE (1 n4720) %3F
C7eBChR L7 B R (RR) 131 72% T,

EREEEAMS —
0.09%

S FEIEEE
0156%

ZDfthER
0.00%
ERSEER
(Z5ER11)
0.03%
(BAfiL %)
BRrREx (0+0+0) 1.72
DY T 7V ROBADL = 1.07
QIRELT 7Y ROERSEERDLXR 0.56
ORELT 7 RDOEREEERLNDLESR 0.09

() Y77y ROBMIT1 HOYS7Z0 oBAHMCEWCAWEMEECLIVERLEZLO T,

() A, JFAlE LT, SETHR, RE TR KO MERIG I BlE &2 £ A,

(1) &L, AR L2E T,

() BEE7 7o REIZ, Y77 v RBHMBAN TV REEGESRS (¥ —77 2 FERL, ) T,

() %77 FOBRIZ, v~V —77 v R BAE G4, WEE7 7 RRHholn B E G EE A,

(7)) %77 ROZOMBERICIEL, BEEENECIHNY 77 v ROEBIRLIEANGENET,

() Y77 FOBREEGERT7 70 ROBERIZ, 3t ESh BN RR 2560360 £7,

() #EET 7 v FOMBPFERBESRIC L > Tk, #E%T 7 v ROERAEAEAUANOLEREELHANDHY £7,

() BT 7o FOBMIL, 2 HERASE EEREAICBW T, FREHE23m0 5 58 %2 b & I/ERLTOET,

() ERROFHREMFTCHIB LD T, Z07d, ILOHIEH ETHLEETHY, ERRCRAELERAOELITRAY £,

_7_



It

OFERUEEIDIKIR

&

JA—nNL-FL4F2vY -RVF-T72F AO—X
(2023 9 A168 ~2024% 9 A17H)

. BEERTS

R B i % f
i s o % [ & & | 0 % 1T & &
H TH H FH
_ R e e .
JET e Ty /R eTANT Y R=F =)L
N FAFI9 ) RV T2 KR Play YRI5 2 8,671 73, 000 69, 127 578, 000

* BRTSTIE LI,
H* RO WA TV 5T,

OFEERA EDEGHKRF

(202349 A16H~20244 9 A17H)

REFHEIITVEEA.

[RIBEBMEA L 13, BEGEL OBEEAL

B9 2 IR LIRS IS

BUE S 2FIEBBRA T,

OB#IZ&E BT 72 FOKRTE. BHIKR (20234 9 H16E ~20244E 9 H178)
T TR TR R :
Gi &) Sk S Gi &) e
&5 L] W] W]
250 - - 250 | YRR ERIZI T D IS
Ot AEE DR (20244 9 A11BHRE)
.7m 17 77 VABBAREBERT 7Y KO
\ RGeS 5 i ES
i i T 0 % [ o W& T
& & TH %
JRT TR TANTV R=Fa—=n)L
HAFIo ) Ky K770 F=RD JPY~v ¥ R T A 128, 910 68, 454 584, 982 98.9
= &t 128, 910 68, 454 584, 982 98.9

kT, MU EERERIC N D A O LR,
* FAMAH O B AT 8] 0 $5C,



JA—nNL-FL4F2vY -RVF-T72F AO—X

| mREERRS
N B RTR) ] H ES
& s 0 0 ® R
Fn T M
P~ R—A VRA KA N =T 7K 99 99 99
* AL - FHEAE O AR Y #C,
OB EEMEDIER (20244 9 A1TBBE)
o A _ E] 3 x
2 il i 54 =5
M %
Er T e Yl 584, 982 98. 4
P~ R—A VRA KA N =T 7K 99 0.0
a—)L s m— U F0fh 9,704 1.6
PO (5 FEM pERR A 594, 785 100. 0
% SO WAL XY 0 $5C,




OZE, aff, nARUVAEMBNIKR s AARE

FO—RNIL - F4F3 vy - RKUF-T7UF Aa—R
OEEDIKR (20234 9 B168 ~20244 9 A17H)

TH A ERIES TH A EE
m M
(Y EEE:S 26, 542, 633
(A) ﬁfé 594, 785, 1m fiﬁ}(@aﬂj{f 26, 538, 864
S—)L e m— A 9,702,216 %W*'JE‘ 5,056
SCHFILE A 1,287
PeBAZ R AR S (REATE) 584, 982, 912 (B) HifiFEHTEERE 7,665, 357
B XAy "R AV b 2 F =T 72 K GHER) 99, 980 g;g Alzz ﬁii é:f
HRIFIE. 63 () {SETmM=E A 7,790, 211
D) ZLHEHL(A+B+C) 26,417,779
® ffE 3,403, 628 ® FewEse A43,526, 196
KA ZE RN 3,393, 208 (F) BMEREEES A36, 060, 661
((GEEXEET) ( 5,951,370)
Z DAL A 10, 330 (72 BB AS FH 24 45) (A42,012,031)
© #EEHREA—B) 591,381, 543 © E(D+E+F) A53,169, 078
H) IFEHEE 0
JEAR 644, 550, 621 REPBBIERES (G+H) Ab3,169, 078
. ) EINMEREAEIRL 4 36, 060, 661
YRR 2 4 A 53,169,078 (B 24 55 24 20) (5951 370)
(D) ZIHEHLOK 644, 550, 62101 (FEE LA (A42,012,031)
Sy Bl HER RSN 4 34, 422, 363
1/F0%-YE%EMEE(C/D) 9,175 RS 4 A51, 530, 780
(FE) 8 o A%E1% 1,255,938, 314 1, B PaB R & o A% kHEEORROT T @) AEBEFTER/BTIIN KO AL D
54, 535, 23911, I — MK e AR K 1X665, 922, 9321, 1 1 LOEEHRET,
W 7= 0 i FEAEIE0. 91751 T, * IR ORI O H T (C) 1S FEIRENZ 1135 FEENS X B T B %
UL GO TERRLTOET,
PR OR PO T (F) BIEREBHE L HD0I1L, FiEoBEN
REORS, BIMEEE LN D ITAZE LW EEN %
WnET,
(15) WElAORFIEEE (20234E 9 H16 H~20244E9 A17H) LA F D@D T,
I H 202349 H16H~
20244E 9 A 17TH
a. SIS R PERR%) 20, 498, 2281
b.  HAMFESE B SRS (B PERR - Ml IR SR 0
c. BEERRKICE D 2 BSR4 5,951, 3701
d. SFEREKICED B o Fd SN 4 13,924, 1351
e. hcxi G (a+b+c+d) 40, 373, 7331
£ SyERGIAE (1 70472 0) 6264
g. Srfidd: 0
h. fd4 (1 70 %7=9) 0




JA—nNL-FL4F2vY -RVF-T72F AO—X

ONBEEDHEMLE

| 157 e (Blia) of7

XOTBLHE B % O SEEMEE DA oA & R £ 7213 LR 2 5558, ST 2 @Entiide L e £,

KOYELRT O SEAEMRARAME BT A 2 EAY | SEltk o HEMENER A Z TR 256, ShleERTAZ Bl 5E5 8 @0 e, Tho
Mo EAIARE S (FrRlolicd) L7ev £,

KOBLAT O FEEMREMERCA & MEE I TR S50, HRGIRFCALRSE Filaile) L720 Ed,

oMLt

BREEANTICHEELTWAERENTESIAEZEBH T 2EHHKR—LR—DDT7 FLR
% [http://www. nomura—am. co. jp/] M5 [https://www. nomura—am. co.jp/] [ZEE T HFE
DRRERZTRVEL=, <ZEHEWEAB : 20245 7848>

20244E11H 5 B LD 77 ¥ ROREMKIOHIARGFEIRFHENIZLL T OFLRD LBV EH L 25 TETT,

JRRI Pt 3HE304y £ TIZ, BN AT oY DBHIALS E LET,
RS L > TI ERERRDGENH Y £9, F L IFREStHICEBMVWEDbEIZEW,)




I LT TR TAILSUR—

JO—N\I)L B AFZIYT - RUK-T7oR—
RD JPY Ny KI5 X RD JPYVSR

2023412 H31 A&

@Y 77 ROMHFHAITIR DAY T,

i RE | METTANT U REAMNEFEREEAN
B 46 U OME R B LRI R 5
T o BB ok G| OREEE S TR E O R BRI L OB BRI O 5 (E R, B
i, HAf s, B R TR SR ET, )
ROk %2 2 MEH B I OME R BERE RS L FERE R L,
#E 5o B | a— MR ar b B SRR T UNT AT B I EBIE L, A A
TAL DR BIOMEFEMEOK EA B ffL GERZI T2V ET,
H i} = | TV T T 7 Rew XA YT VR
B & @ B & t| a7 TRy RUACS UK URT VR
[ TIY T TR N "N TGRAT 4 —E X (T AN TUR)

VRN

>

B R B (C AT 2 A

ho#EROF B
% i & i

T TGP =L N\ e TR T RI=Z AN — gy« —E
VAR(TANTR)IRT VR

kVBRRE AL

TRUWT, AFAREREATE IR OFERIRE FEH IR L TRV ET,




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

AR E
20234F12 A 31 BITHE T 325 HAIM
CkRV)
IR 130,342,950
A AR5 A (12,467)
A B U CA MRS TRIES A8 RE E B L OV A IR DM 108,878,049
ERAERAF 239,208,532
BEOEE- o5 (33,847,562)
Sl FAVERRRTHE LS 205,360,970
&R
[SIEAN/NSS-E 7Y oY ahiel. L Ferx (21,912,042)
R VD /NSS XY oY gl - R (13,090,227)
4 A RS (94,526)
EEEiER 170,264,175
Pl (BRI 5T 0) (361,007)
BEIEORAEICRBTHMEEDERICLOMEBES T 169,903,168
1 0 7= D& pEATRS FATIE S ISR A2 W PE
Class RD JPY Hedged(in JPY) 8,743.8707 83,907 733,671,961
Class RD JPY (in JPY) 11,391.0387 142,105 1,618,723,557



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

P& A EES IR

(20234£12 H 31 H BifF)
77 R
ANEAT# HD5EE
gt B CKEL) (%)
&% -98.28% (20224212831 H: 97.76%)
F—AZNIT -0.95% (20224E12 31 H: 0.47%)
£@h -0.95% (20224212431 R : 0.47%)
Erste Group Bank AG, 8.500%, 15/04/72(1) 6,000,000 7,002,398 0.29
Raiffeisen Bank International AG, 6.000%, 15/09/28 6,000,000 6,920,525 0.29
Vienna Insurance Group AG Wiener Versicherung Gruppe, 4.875%, 15/06/42 8,000,000 8,868,421 0.37
22,791,344 0.95
F—ANTEE 22,791,344 0.95
NR—l—r -2.52% (2022412 A 31 5: 3.03%)
BORF -2.52% (20224512 H31H: 3.03%)
Bahrain Government International Bond, 5.450%, 16/09/32 27,000,000 24,780,330 1.03
Bahrain Government International Bond, 6.250%, 25/01/51 37,000,000 30,721,962 1.28
Bahrain Government International Bond, 7.000%, 26/01/26 5,000,000 5,106,791 0.21
60,609,083 2.52
N—L— &8 60,609,083 2.52
~ULF— -0.50% (20224E12H 31 H: 1.09%)
£ah -0.29% (20224124 318 : 0.62%)
Crelan SA, 5.750%, 26/01/28 6,000,000 6,949,399 0.29
6,949,399 0.29
BAR -0.21% (202242123318 : 0.47%)
Sarens Finance Co NV, 5.750%, 21/02/27 5,000,000 5,099,590 0.21
5,099,590 0.21
~NE—5F 12,048,989 0.50
NIa—FEHE-0.43% (20224E12 5318 0.37%)
£mh -0.43% (202242124 318 : 0.37%)
Hiscox Ltd, 6.000%, 22/09/27 8,000,000 10,452,498 043
10,452,498 0.43
NRIia—F#EBEH 10,452,498 0.43
TV -3.28% (20224212 A 31 H: 0.80%)
BORF - 3.28% (2022412 31 H: 0.80%)
Brazil Letras do Tesouro Nacional ZCP, 01/01/24 60,000,000 12,357,575 0.52
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 170,000,000 36,864,514 1.53
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/33 140,000,000 29,582,648 1.23
78,804,737 3.28
TIVNEE 78,804,737 3.28
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PEENN—VHEE -0.64% (20224£12H31H: 0.00%)
ESGEBNEIEERT - 0.64% (20224E12H318: 0.00%)
ANLLIAN Capital Ltd ZCP, 05/02/25 14,000,000 15,331,618 0.64
15,331,618 0.64
HEENR—VVEEEE 15,331,618 0.64
TNHYT -1.98% (20224E12 531 : 0.00%)
BORF - 1.98% (2022412 H 31 H: 0.00%)
Bulgaria Government International Bond, 4.125%, 23/09/29 10,000,000 11,334,268 0.47
Bulgaria Government International Bond, 4.500%, 27/01/33 21,000,000 24,322,436 1.01
Bulgaria Government International Bond, 4.875%, 13/05/36 10,000,000 11,853,560 0.50
47,510,264 1.98
TNHIT & 47,510,264 1.98
A= S -0.35% (20224212 5318 : 0.85%)
BE - 0.35% (2022461231 H: 0.17%)
PDD Holdings Inc ZCP, 01/12/25 5,000,000 5,091,737 0.21
Weibo Corp, 1.375%, 01/12/30 144A 3,000,000 3,234,278 0.14
8,326,015 0.35
TA< HEEER 8,326,015 0.35
FU -0.42% (20225512 531 H: 0.00%)
IRIVE— -0.42% (20224E12 4 31 H: 0.00%)
Empresa Nacional del Petroleo, 6.150%, 10/05/33 10,000,000 10,050,925 0.42
10,050,925 0.42
FIEE 10,050,925 0.42
FrxaFiE - 0.42% (202242124318 : 0.21%)
&ab - 0.42% (2022412 H 318 : 0.21%)
Ceska sporitelna AS, 6.693%, 14/11/25 5,000,000 5,631,453 0.23
Raiffeisenbank AS, 7.125%, 19/01/26 4,000,000 4,472,278 0.19
10,103,731 0.42
FatFEEF 10,103,731 0.42
U7k -2.10% (20224E12 831 H: 3.86%)
BORF -2.10% (2022412 31 H : 3.86%)
Egypt Government International Bond, 6.375%, 11/04/31 25,000,000 17,729,968 0.74
Egypt Government International Bond, 8.500%, 31/01/47 29,000,000 18,161,412 0.76
Egypt Government International Bond, 8.700%, 01/03/49 23,000,000 14,480,729 0.60
50,372,109 2.10
U7 AR 50,372,109 2.10
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TRR=T -0.33% (2022412 A31H: 0.00%)
£ah -0.33% (20224212 4 310 : 0.00%)
Luminor Bank AS/Estonia, 7.250%, 16/01/26 7,000,000 7,875,656 0.33
7,875,656 0.33
TAP=T & 7,875,656 0.33
TIVA -9.25% (20224E12 331 H: 5.70%)
BIE - 0.60% (20224E12 831 H: 0.00%)
JCDecaux SE, 5.000%, 11/01/29 5,000,000 5,814,926 0.24
Orange SA, 5.375%, 18/04/72(1) 7,500,000 8,676,906 0.36
14,491,832 0.60
&b - 6.91% (2022412 H 318 : 3.16%)
ABEILLE VIE SA d'Assurances Vie et de Capitalisation SA, 6.250%, 09/09/33 13,000,000 15,632,291 0.65
Banque Federative du Credit Mutuel SA, 3.125%, 14/09/27 6,000,000 6,616,366 0.28
Banque Federative du Credit Mutuel SA, 4.125%, 13/03/29 6,000,000 6,889,753 0.29
Banque Federative du Credit Mutuel SA, 5.375%, 25/05/28 11,000,000 14,482,647 0.60
BNP Paribas SA, 6.000%, 18/08/29 5,000,000 6,723,620 0.28
BNP Paribas SA, 7.375%, 11/06/72(1) 11,000,000 12,947,474 0.54
BNP Paribas SA, 7.750%, 16/02/72(1) 12,000,000 12,286,572 0.51
BNP Paribas SA, 8.500%, 14/02/72(1) 5,000,000 5,233,438 0.22
Credit Agricole SA, 5.589%, 05/07/26 144A 4,000,000 4,063,676 0.17
Credit Agricole SA, 5.750%, 29/11/27 8,000,000 10,418,029 0.43
La Banque Postale SA, 5.500%, 05/03/34 5,000,000 5,790,384 0.24
La Mondiale SAM, 4.375%, 24/04/72(1) 5,000,000 4,973,403 021
Societe Generale SA, 4.250%, 28/09/26 2,500,000 2,835,399 0.12
Societe Generale SA, 5.625%, 02/06/33 10,000,000 11,804,758 0.49
Societe Generale SA, 6.446%, 10/01/29 144A 8,900,000 9,191,422 0.38
Societe Generale SA, 6.447%, 12/01/27 144A 7,800,000 7,943,858 0.33
Societe Generale SA, 8.000%, 29/03/72(1) 4,000,000 3,995,032 0.17
Societe Generale SA, 9.375%, 22/05/72(1) 10,000,000 10,440,844 0.43
Societe Generale SA, 10.000%, 14/05/72(1) 10,000,000 10,709,539 0.45
Sogecap SA, 6.500%, 16/05/44 2,500,000 2,989,317 0.12
165,967,822 6.91
BARE -0.90% (20224E12 331 H: 0.81%)
Paprec Holding SA, 7.250%, 17/11/29 5,500,000 6,529,745 0.27
Schneider Electric SE ZCP, 15/06/26 12,350,800 15,113,270 0.63
21,643,015 0.90
FraP— -0.40% (2022412 A31H: 0.25%)
Ubisoft Entertainment SA, 2.375%, 15/11/28 9,000,000 9,722,275 0.40
9,722,275 0.40
NFEEZE -0.44% (2022412 H318: 0.79%)
Electricite de France SA, 3.375%, 15/09/72(1) 10,800,000 10,460,353 0.44
10,460,353 0.44
75 A& 5] 222,285,297 9.25
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RFAY -6.16% (20224212 A 310 : 4.20%)
ESGEBNEIEERT - 0.59% (20224E12H318: 0.15%)
Deutsche Lufthansa AG, 2.000%, 17/11/25 12,000,000 14,261,852 0.59
14,261,852 0.59
ERIEEBIRIEER - 1.22% (20224212831 H: 0.61%)
Bayer AG, 5.375%, 25/03/82 15,000,000 15,738,145 0.66
Bayer AG, 6.625%, 25/09/83 12,000,000 13,505,564 0.56
29,243,709 1.22
&mb - 4.35% (20224E12 4310 : 2.95%)
Allianz SE, 3.875%, 07/03/72(1) 14,800,000 10,494,553 0.44
Commerzbank AG, 6.125%, 09/04/72(1) 16,000,000 17,090,713 0.71
Commerzbank AG, 8.625%, 28/02/33 7,200,000 9,741,473 0.40
Deutsche Bank AG, 4.000%, 24/06/32 14,000,000 14,881,051 0.62
Deutsche Bank AG, 4.789%, 30/04/72(1) 10,000,000 8,817,286 0.37
Deutsche Bank AG, 5.000%, 05/09/30 5,000,000 5,712,053 0.24
Deutsche Bank AG, 5.375%, 11/01/29 8,000,000 9,268,263 0.39
Deutsche Bank AG, 6.000%, 30/04/72(1) 18,000,000 16,385,015 0.68
Deutsche Bank AG, 10.000%, 30/04/72(1) 10,000,000 12,060,114 0.50
104,450,521 4.35
FAv o3 147,956,082 6.16
FUT % -0.34% (20225212 31 H: 0.00%)
£ah -0.34% (2022412 4 318 : 0.00%)
Alpha Bank SA, 6.875%, 27/06/29 7,000,000 8,234,546 0.34
8,234,546 0.34
XYL ¥ L3 8,234,546 0.34
NUHY— -0.62% (20224E12 431 B : 0.41%)
BORF - 0.62% (2022412 H 310 : 0.41%)
Hungary Government International Bond, 5.000%, 22/02/27 13,000,000 14,986,094 0.62
14,986,094 0.62
NCH)—EE 14,986,094 0.62
AVF -0.15% (20224E12 831 H: 0.14%)
BORF - 0.15% (2022412 31 H: 0.14%)
Kerala Infrastructure Investment Fund Board, 9.723%, 29/03/24 300,000,000 3,587,201 0.15
3,587,201 0.15
A FEH 3,587,201 0.15
TANTUR -1.56% (20224£12 A 31 H: 1.50%)
&Fh - 1.56% (20224512 31 H: 1.50%)
AIB Group Plc, 4.625%, 23/07/29 4,000,000 4,564,273 0.19
AIB Group Plc, 6.250%, 23/12/72(1) 10,000,000 10,966,318 0.45
Zurich Finance Ireland Designated Activity Co, 3.000%, 19/04/51 15,000,000 12,246,738 0.51
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Zurich Finance Ireland Designated Activity Co, 5.125%, 23/11/52 8,000,000 9,800,566 0.41
37,577,895 1.56
TANTVRERE 37,577,895 1.56
ARFTIV -0.16% (2022612 831 H: 0.00%)
&ab - 0.16% (2022412 H 310 : 0.00%)
Bank Leumi Le-Israel BM, 7.129%, 18/07/33 144A 4,000,000 3,945,067 0.16
3,945,067 0.16
ARS A E 3,945,067 0.16
AZVT - 6.02% (2022421231 5 : 4.81%)
TRAXE— -0.97% (20224E12H 31 H: 0.84%)
Eni SpA, 3.375%, 13/10/72(1) 23,000,000 23,231,479 0.97
23,231,479 0.97
&R -5.05% (20224212 4 310 : 3.43%)
Banco BPM SpA, 4.250%, 01/10/29 5,000,000 5,492,435 0.23
Banco BPM SpA, 5.000%, 14/09/30 12,500,000 14,000,469 0.58
Cassa Depositi e Prestiti SpA, 5.750%, 05/05/26 7,500,000 7,509,112 0.31
Intesa Sanpaolo SpA, 4.750%, 06/09/27 6,500,000 7,455,772 031
Intesa Sanpaolo SpA, 5.000%, 08/03/28 15,000,000 17,178,356 0.71
Intesa Sanpaolo SpA, 6.625%, 20/06/33 144A 7,000,000 7,170,425 0.30
Intesa Sanpaolo SpA, 7.750%, 11/07/72(1) 17,000,000 19,265,969 0.80
Intesa Sanpaolo SpA, 7.778%, 20/06/54 144A 7,000,000 7,216,320 0.30
Intesa Sanpaolo SpA, 8.248%, 21/11/33 144A 8,300,000 9,012,439 0.38
Intesa Sanpaolo SpA, 9.125%, 07/03/72(1) 6,700,000 8,150,660 0.34
UniCredit SpA, 2.000%, 23/09/29 8,000,000 8,642,181 0.36
UniCredit SpA, 7.500%, 03/06/72(1) 9,000,000 10,246,198 0.43
121,340,336 5.05
A7VTEE 144,571,815 6.02
A -2.29% (202245125 310 : 4.09%)
Fit - 0.52% (20224E12 A 31 H: 0.40%)
JFE Holdings Inc ZCP, 28/09/28 1,700,000,000 12,582,800 0.52
12,582,800 0.52
SEIE - 0.25% (2022412831 H: 1.78%)
Rakuten Group Inc, 4.250%, 22/04/72(1) 8,000,000 6,030,004 0.25
6,030,004 0.25
BESEEMEER - 0.15% (20224E12431H: 0.31%)
Kyoritsu Maintenance Co Ltd ZCP, 29/01/26 400,000,000 3,661,942 0.15
3,661,942 0.15
&b -0.23% (20224212 4318 : 0.00%)
Mitsubishi UFJ Financial Group Inc, 2.264%, 14/06/25 5,000,000 5,485,871 0.23
5,485,871 0.23
AR - 1.14% (20224E12 8 31H: 0.00%)
DMG Mori Co Ltd ZCP, 16/07/24 1,500,000,000 11,822,223 0.49
Taiyo Yuden Co Ltd ZCP, 18/10/30 600,000,000 4,633,983 0.20
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Tokyu Corp ZCP, 29/09/28 1,500,000,000 10,800,254 0.45
27,256,460 1.14
BAAR 55,017,077 2.29
NIEBTNY -0.24% (20224812 A 310 : 1.69%)
ERIEHBIANEERS - 0.24% (20224E12 31 H: 0.00%)
Eurofins Scientific SE, 6.750%, 24/07/72(1) 5,000,000 5,736,549 0.24
5,736,549 0.24
NI TNVTEE 5,736,549 0.24
AFTa -4.73% (202248128318 : 2.79%)
BUFF - 4.73% (20224812 A 310 : 1.43%)
Mexican Bonos, 7.750%, 29/05/31 626,000,000 34,556,875 1.44
Mexican Bonos, 8.000%, 31/07/53 1,500,000,000 79,089,683 3.29
113,646,558 4.73
A% aBE 113,646,558 4.73
FIUH -7.21% (202262125318 : 5.67%)
BIE - 0.83% (20224E12H31H: 0.63%)
Telefonica Europe BV, 2.376%, 12/05/72(1) 10,000,000 9,602,431 0.40
Telefonica Europe BV, 6.135%, 03/05/72(1) 9,000,000 10,237,622 0.43
19,840,053 0.83
BEREEAWERY -2.63% (20224E12H31H: 1.47%)
Dufry One BV, 3.375%, 15/04/28 15,000,000 15,794,292 0.66
Volkswagen International Finance NV, 3.875%, 17/06/72(1) 16,000,000 16,195,868 0.67
Volkswagen International Finance NV, 7.500%, 06/09/72(1) 8,100,000 9,724,429 0.41
Volkswagen International Finance NV, 7.875%, 06/09/72(1) 4,300,000 5,337,660 0.22
Wizz Air Finance Co BV, 1.000%, 19/01/26 5,000,000 5,081,756 0.21
Wizz Air Finance Co BV, 1.350%, 19/01/24 10,000,000 11,119,517 0.46
63,253,522 2.63
ERIEHBIANNERS - 0.47% (20224E12A31H: 0.74%)
QIAGEN NV, 1.000%, 13/11/24 11,000,000 11,258,500 0.47
11,258,500 0.47
IRVE— -1.12% (20224E12 A 31 H: 1.16%)
Repsol International Finance BV, 2.500%, 22/03/72(1) 11,000,000 11,362,228 0.47
Wintershall Dea Finance 2 BV, 2.499%, 20/07/72(1) 6,000,000 6,025,502 0.25
Wintershall Dea Finance 2 BV, 3.000%, 20/01/72(1) 10,000,000 9,647,915 0.40
27,035,645 1.12
SRl -2.16% (20224212 A 31 : 1.45%)
ABN AMRO Bank NV, 5.250%, 26/05/26 8,500,000 10,899,611 0.45
ING Groep NV, 7.500%, 16/05/72(1) 10,000,000 10,050,800 0.42
LeasePlan Corp NV, 7.375%, 29/11/72(1) 14,700,000 16,269,284 0.68
Merrill Lynch BV ZCP, 30/01/26 13,000,000 14,678,706 0.61
51,898,401 2.16
A EEE 173,286,121 7.21
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RN—FUF -0.70% (20224212 5 31 B: 0.00%)
&8 -0.70% (20224212 4 310 : 0.00%)
Powszechna Kasa Oszczednosci Bank Polski SA, 5.625%, 01/02/26 15,000,000 16,774,338 0.70
16,774,338 0.70
N 16,774,338 0.70
BRIVRA IV - 0.38% (20224E12 331 H: 0.00%)
£ah -0.38% (2022412 4 310 : 0.00%)
Banco Comercial Portugues SA, 5.625%, 02/10/26 8,000,000 9,095,376 0.38
9,095,376 0.38
BANINEER 9,095,376 0.38
J—==7 -1.05% (20225512 531 H: 0.32%)
BF - 1.05% (2022412 H 318 : 0.00%)
Romanian Government International Bond, 3.750%, 07/02/34 14,000,000 13,314,238 0.56
Romanian Government International Bond, 6.625%, 27/09/29 10,000,000 11,805,708 0.49
25,119,946 1.05
N—==T & 25,119,946 1.05
vy7 -0.00% (20224E12 431 H: 0.00%)
BRF - 0.00% (2022412 H 31 H: 0.00%)
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
oy 7 EE 0 0.00
BT 7VUA -2.45% (2022481231 H : 4.87%)
BT - 2.45% (20224E12 5 310 : 4.87%)
Republic of South Africa Government Bond, 8.750%, 31/01/44 200,000,000 8,085,662 0.33
Republic of South Africa Government Bond, 8.750%, 28/02/48 525,000,000 21,072,511 0.88
Republic of South Africa Government Bond, 9.000%, 31/01/40 700,000,000 29,763,016 1.24
58,921,189 2.45
7 7Y h & 58,921,189 2.45
BRE - 1.30% (20224125318 : 0.00%)
FEH - 0.90% (20224E12 431 8 : 0.00%)
LG Chem Ltd, 1.250%, 18/07/28 12,000,000 11,419,464 0.48
POSCO Holdings Inc ZCP, 01/09/26 8,000,000 10,178,677 0.42
21,598,141 0.90

20 —
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Frav— -0.40% (20224125318 : 0.00%)
SK Hynix Inc, 1.750%, 11/04/30 7,000,000 9,744,000 0.40
9,744,000 0.40
BEEH 31,342,141 1.30
ARALY -8.14% (20224125 31 H: 5.58%)
4&Rb - 8.14% (20224E12 4 31 B : 5.58%)
Abanca Corp Bancaria SA, 5.500%, 18/05/26 10,000,000 11,239,895 0.47
Banco Bilbao Vizcaya Argentaria SA, 5.750%, 15/09/33 8,000,000 9,311,204 0.39
Banco Bilbao Vizcaya Argentaria SA, 6.000%, 29/06/72(1) 8,600,000 9,484,046 0.39
Banco Bilbao Vizcaya Argentaria SA, 7.883%, 15/11/34 10,000,000 10,858,317 0.45
Banco Bilbao Vizcaya Argentaria SA, 8.375%, 21/09/72(1) 16,000,000 19,174,511 0.80
Banco de Credito Social Cooperativo SA, 7.500%, 14/09/29 7,000,000 8,112,649 0.34
Banco de Sabadell SA, 5.000%, 07/06/29 7,000,000 8,137,664 0.34
Banco de Sabadell SA, 5.250%, 07/02/29 5,000,000 5,713,508 0.24
Banco de Sabadell SA, 9.375%, 18/04/72(1) 10,000,000 11,822,052 0.49
Banco Santander SA, 4.625%, 18/10/27 12,000,000 13,608,378 0.56
Banco Santander SA, 9.625%, 21/02/72(1) 6,000,000 6,410,755 0.27
Bankinter SA, 6.250%, 17/10/72(1) 12,600,000 13,879,333 0.58
CaixaBank SA, 5.250%, 23/06/66(1) 6,000,000 6,160,548 0.26
CaixaBank SA, 6.125%, 30/05/34 12,000,000 14,040,738 0.58
CaixaBank SA, 8.250%, 13/06/72(1) 15,000,000 17,559,133 0.73
Ibercaja Banco SA, 5.625%, 07/06/27 6,500,000 7,412,653 0.31
Ibercaja Banco SA, 9.125%, 25/04/72(1) 12,800,000 14,705,164 0.61
Unicaja Banco SA, 4.875%, 18/02/72(1) 9,000,000 7,990,637 0.33
195,621,185 8.14
AR B R 195,621,185 8.14
R z—F 2 -0.61% (2022412831 H: 1.63%)
£@h -0.61% (2022412 431 R : 1.35%)
Intrum AB, 4.875%, 15/08/25 10,000,000 10,325,821 043
Svenska Handelsbanken AB, 5.000%, 16/08/34 3,750,000 4,354,491 0.18
14,680,312 0.61
A7 z—F A E 14,680,312 0.61
ZAA -0.77% (20224£12 5 31 B : 1.58%)
&k -0.77% (20224512 31 H: 1.27%)
UBS Group AG, 2.875%, 02/04/32 8,000,000 8,266,405 0.35
UBS Group AG, 4.988%, 05/08/33 144A 10,500,000 10,142,035 0.42
18,408,440 0.77
AfAEE 18,408,440 0.77
AFYRZ -22.03% (20224212531 8: 11.62%)
FH - 0.69% (20224E12 431 0 : 0.00%)
INEOS Finance Ple, 6.625%, 15/05/28 6,500,000 7,362,290 0.30
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INEOS Quattro Finance 2 Plc, 8.500%, 15/03/29 8,000,000 9,335,342 0.39
16,697,632 0.69
BIE - 0.82% (20224E12 31 H: 0.18%)
British Telecommunications Plc, 8.375%, 20/12/83 10,000,000 13,419,955 0.56
Vodafone Group Plc, 6.500%, 30/08/84 5,300,000 6,269,288 0.26
19,689,243 0.82
HRIEEBITIEER - 0.78% (2022212831 H: 1.20%)
British American Tobacco Plc, 3.000%, 27/12/72(1) 9,000,000 8,883,898 0.37
Iceland Bondco Plc, 9.502%, 15/12/27 (FRN) 9,000,000 9,954,127 0.41
18,838,025 0.78
TRIVE— -0.93% (2022412318 : 1.17%)
BP Capital Markets Plc, 4.875%, 22/12/72(1) 12,000,000 11,443,560 0.48
Neptune Energy Bondco Plc, 6.625%, 15/05/25 11,000,000 10,950,500 0.45
22,394,060 0.93
&Fh -13.56% (20224212 H 31 H : 8.68%)
Barclays Plc, 5.501%, 09/08/28 5,700,000 5,720,594 0.24
Barclays Plc, 5.829%, 09/05/27 5,000,000 5,042,455 0.21
Barclays Plc, 7.090%, 06/11/29 4,000,000 5,418,566 0.23
Barclays Plc, 7.325%, 02/11/26 20,000,000 20,643,174 0.86
Barclays Plc, 8.000%, 15/09/72(1) 8,000,000 7,955,708 0.33
Barclays Plc, 8.407%, 14/11/32 10,000,000 13,563,382 0.56
Barclays Plc, 8.875%, 15/12/72(1) 23,000,000 29,138,383 1.21
Barclays Plc, 9.250%, 15/06/72(1) 10,000,000 12,673,737 0.53
Barclays Plc, 9.625%, 15/03/72(1) 5,000,000 5,231,590 0.22
HBOS Plc, 4.500%, 18/03/30 4,900,000 5,404,405 0.22
HSBC Holdings Plc, 4.856%, 23/05/33 10,000,000 11,744,406 0.49
HSBC Holdings Plec, 5.402%, 11/08/33 9,200,000 9,246,672 0.38
HSBC Holdings Plc, 7.399%, 13/11/34 6,000,000 6,607,741 0.27
Just Group Plc, 5.000%, 30/03/72(1) 10,000,000 8,531,364 0.36
Legal & General Group Plc, 3.750%, 26/11/49 5,000,000 5,737,027 0.24
Lloyds Banking Group Plc, 6.625%, 02/06/33 10,000,000 12,997,827 0.54
Lloyds Banking Group Plc, 8.500%, 27/03/72(1) 6,000,000 7,700,645 0.32
Lloyds Banking Group Plc, 8.500%, 27/12/72(1) 6,000,000 7,753,789 0.32
Nationwide Building Society, 2.000%, 28/04/27 6,000,000 6,382,358 0.27
Nationwide Building Society, 6.178%, 07/12/27 5,000,000 6,535,581 0.27
NatWest Group Plc, 7.416%, 06/06/33 7,000,000 9,306,085 0.39
NatWest Markets Plc, 6.625%, 22/06/26 6,000,000 7,913,414 0.33
Phoenix Group Holdings Plc, 7.750%, 06/12/53 4,000,000 5,325,977 0.22
Santander UK Group Holdings Plc, 6.534%, 10/01/29 15,000,000 15,519,908 0.65
Santander UK Group Holdings Plc, 6.833%, 21/11/26 5,000,000 5,089,959 0.21
Santander UK Group Holdings Plc, 7.098%, 16/11/27 17,500,000 23,150,716 0.96
Standard Chartered Plc, 6.170%, 09/01/27 144A 10,000,000 10,142,540 0.42
Standard Chartered Plc, 7.750%, 15/02/72(1) 20,000,000 20,430,400 0.85
Standard Chartered Ple, 7.776%, 16/11/25 144A 7,000,000 7,131,345 0.30
Utmost Group Plc, 4.000%, 15/12/31 7,400,000 7,123,146 0.30
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Virgin Money UK Plc, 11.000%, 08/06/72(1) 8,000,000 10,392,466 0.43
Yorkshire Building Society, 6.375%, 15/11/28 7,900,000 10,253,537 0.43
325,808,897 13.56
BURF -5.25% (20224128318 0.00%)
United Kingdom Gilt, 4.000%, 22/10/63 100,000,000 126,056,277 5.25
126,056,277 5.25
AXY2EE 529,484,134 22.03
SKE - 8.20% (20224E12 A 31 H: 29.25%)
B - 0.71% (20224E12 A 31 H: 1.03%)
AT&T Inc, 2.875%, 01/05/72(1) 11,000,000 11,683,434 0.48
Uber Technologies Inc, 0.875%, 01/12/28 144A 5,000,000 5,520,952 0.23
17,204,386 0.71
ESCEBNIRINER - 1.51% (20224612831 H: 0.73%)
Burlington Stores Inc, 1.250%, 15/12/27 144A 5,000,000 5,665,188 0.24
Ford Motor Co ZCP, 15/03/26 10,000,000 9,909,351 0.41
Ford Motor Credit Co LLC, 6.860%, 05/06/26 7,000,000 9,191,829 0.38
Live Nation Entertainment Inc, 2.000%, 15/02/25 7,000,000 7,420,226 031
Southwest Airlines Co, 1.250%, 01/05/25 4,000,000 4,078,144 0.17
36,264,738 1.51
&Rb -1.13% (20224125318 : 1.66%)
Citigroup Global Markets Holdings Inc/United States ZCP, 26/02/26 86,000,000 10,180,324 0.42
JPMorgan Chase Bank NA ZCP, 10/06/24 15,000,000 16,938,629 0.71
27,118,953 1.13
B - 4.24% (20224E12 318 : 23.76%)
U.S. Treasury Note, 5.000%, 31/08/25 40,000,000 40,337,624 1.68
United States Treasury Bill ZCP, 06/06/24 63,000,000 61,609,067 2.56
101,946,691 4.24
Fra0— -0.61% (20224512 A 31 H: 0.65%)
MACOM Technology Solutions Holdings Inc, 0.250%, 15/03/26 5,000,000 6,343,238 0.27
Nutanix Inc, 0.250%, 01/10/27 8,000,000 8,230,908 0.34
14,574,146 0.61
KkEAF 197,108,914 8.20
EXEEE 2,361,663,246 98.28
FeERH9—0.06% (20224128318 : (0.53%))
77 R
REBEE HHIEEG
ik &4l HE+HF CkRV) (%)
1,000 Euro-Bobl Futures March 24 Coutts Bank 1,567,654 0.06
FEMEHNARDREBLFIE A F 1,567,654 0.06
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Z7URIiT
ZH G1b: REBEE HOHE
BE ZNEESE BE SIEEESHE R5IHF WA CERL) (%)
USD 1,040,503,939 EUR (947,000,000) Deutsche Bank AG 31/01/2024 (9,181,543) (0.38)
usD 361,547,186 GBP (286,000,000) Barclays Bank Plc 31/01/2024 (2,678,236) (0.11)
USD 49,660,824  JPY (7,314,000,000) Deutsche Bank AG 31/01/2024 (2,279,719) (0.10)
USD 36,620,375 ZAR (700,000,000) UBS AG London 31/01/2024 (1,465,246) (0.06)
uUsSD 65,195,471 MXN  (1,125,000,000) Goldman Sachs International 31/01/2024 (1,057,842) (0.05)
USD 75,645,119 BRL (372,000,000) Citigroup 31/01/2024 (893,571) (0.04)
USD 23,450,548 MXN (410,000,000) Citigroup 31/01/2024 (695,104) (0.03)
uUsSD 21,516,345 MXN (375,000,000) Deutsche Bank AG 31/01/2024 (568,093) (0.02)
USD 21,842,276 EUR (20,000,000) Barclays Bank Plc 31/01/2024 (326,372) (0.01)
USD 9,447,609 GBP (7,500,000) Barclays Bank Plc 31/01/2024 (103,757) (0.01)
usD 7,113,453 ZAR (132,515,000) Goldman Sachs International 31/01/2024 (96,427) 0.00
uUsSD 11,424,065 GBP (9,000,000) Deutsche Bank AG 31/01/2024 (37,574) 0.00
USD 4,424,968 GBP (3,500,000) Standard Chartered Bank 31/01/2024 (32,336) 0.00
JPY 2,000,001 USD (14,111) Brown Brothers Harriman & Co.  04/01/2024 30 0.00
JPY 2,000,000 USD (14,101) Brown Brothers Harriman & Co.  04/01/2024 40 0.00
USD 10,141,466 HKD (79,000,000) Citigroup 31/01/2024 24,768 0.00
EUR 7,000,000 USD (7,672,237) Standard Chartered Bank 31/01/2024 86,790 0.00
JPY 854,690,186 USD (5,885,598) Standard Chartered Bank 31/01/2024 184,004 0.01
EUR 10,000,000 USD (10,812,955) Barclays Bank Plc 31/01/2024 271,369 0.01
EUR 20,000,000 USD (21,617,168) Standard Chartered Bank 31/01/2024 551,480 0.02
EUR 20,000,000 USD (21,565,196) Barclays Bank Plc 31/01/2024 603,452 0.03
N EBBFLEIOROIREBR A F 1,721,933 0.07
SHE AR SCERAIR DR ETB R EF (19,415,820) (0.81)
~NYUBHYIREEF VAN E B FiERHI1.60% (2022412F31H:(0.29%))
Z7URIiC
2 51 REGHEE L0886
BE ZHEESE BE GlIEEREH G HEFE % H CKEL) (%)
usD 3,101,723 NOK (33,897,176) Brown Brothers Harriman & Co.  30/01/2024 (247,348) (0.01)
USD 6,747,928 NOK (69,424,495) Brown Brothers Harriman & Co.  30/01/2024 (111,275) (0.01)
uUsSD 3,958,952 EUR (3,661,879) Brown Brothers Harriman & Co.  30/01/2024 (99,813) (0.01)
usSD 3,734,211 EUR (3,454,002) Brown Brothers Harriman & Co.  30/01/2024 (94,147) 0.00
USD 2,659,507 GBP (2,123,881) Brown Brothers Harriman & Co.  30/01/2024 (45,271) 0.00
uUsSD 1,496,021 EUR (1,383,762) Brown Brothers Harriman & Co.  30/01/2024 (37,718) 0.00
usD 2,228,693 GBP (1,779,052) Brown Brothers Harriman & Co.  30/01/2024 (36,943) 0.00
GBP 5,456,968 USD (6,968,368) Brown Brothers Harriman & Co.  30/01/2024 (18,879) 0.00
usSD 985,728 GBP (786,857) Brown Brothers Harriman & Co.  30/01/2024 (16,339) 0.00
usSD 935,960 GBP (747,129) Brown Brothers Harriman & Co.  30/01/2024 (15,514) 0.00
USD 402,034 EUR (371,866) Brown Brothers Harriman & Co.  30/01/2024 (10,136) 0.00
GBP 2,427,323 USD (3,099,611) Brown Brothers Harriman & Co.  30/01/2024 (8,398) 0.00
GBP 2,310,114 USD (2,949,939) Brown Brothers Harriman & Co.  30/01/2024 (7,992) 0.00
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USD 265,463 GBP (211,999) Brown Brothers Harriman & Co.  30/01/2024 4,519) 0.00
USD 2,909,235 GBP (2,287,552) Brown Brothers Harriman & Co.  30/01/2024 (3,979) 0.00
USD 96,102 CHF (82,434) Brown Brothers Harriman & Co.  30/01/2024 (2,586) 0.00
JPY 468,010,983 USD (3,324,296) Brown Brothers Harriman & Co.  30/01/2024 (1,249) 0.00
USD 252,291 GBP (198,949) Brown Brothers Harriman & Co.  30/01/2024 (1,072) 0.00
USD 52,421 GBP (41,845) Brown Brothers Harriman & Co.  30/01/2024 (869) 0.00
GBP 806,092 USD (1,027,400) Brown Brothers Harriman & Co.  30/01/2024 (836) 0.00
USD 32,754 EUR (30,296) Brown Brothers Harriman & Co.  30/01/2024 (826) 0.00
USD 147,088 GBP (116,098) Brown Brothers Harriman & Co.  30/01/2024 (764) 0.00
USD 59,827 EUR (54,646) Brown Brothers Harriman & Co.  30/01/2024 (742) 0.00
USD 76,775 EUR (69,894) Brown Brothers Harriman & Co.  30/01/2024 (695) 0.00
UusD 123,496 GBP (97,477) Brown Brothers Harriman & Co.  30/01/2024 (642) 0.00
USD 137,512 GBP (108,438) Brown Brothers Harriman & Co.  30/01/2024 (584) 0.00
USD 33,419 SGD (44,766) Brown Brothers Harriman & Co.  30/01/2024 (546) 0.00
USD 31,815 GBP (25,396) Brown Brothers Harriman & Co.  30/01/2024 (527) 0.00
USD 16,166 CHF (13,937) Brown Brothers Harriman & Co.  30/01/2024 (519) 0.00
USD 102,323 GBP (80,753) Brown Brothers Harriman & Co.  30/01/2024 (516) 0.00
USD 374,829 GBP (294,731) Brown Brothers Harriman & Co.  30/01/2024 (513) 0.00
USD 66,844 EUR (60,715) Brown Brothers Harriman & Co.  30/01/2024 (452) 0.00
GBP 127,592 USD (162,931) Brown Brothers Harriman & Co.  30/01/2024 (441) 0.00
USD 17,185 EUR (15,892) Brown Brothers Harriman & Co.  30/01/2024 (429) 0.00
USD 56,990 EUR (51,748) Brown Brothers Harriman & Co.  30/01/2024 (367) 0.00
USD 21,904 GBP (17,485) Brown Brothers Harriman & Co.  30/01/2024 (363) 0.00
USD 10,554 CHF (9,117) Brown Brothers Harriman & Co.  30/01/2024 (360) 0.00
JPY 101,338,157 USD (719,808) Brown Brothers Harriman & Co.  30/01/2024 (270) 0.00
GBP 77,646 USD (99,151) Brown Brothers Harriman & Co.  30/01/2024 (269) 0.00
USD 195,547 GBP (153,760) Brown Brothers Harriman & Co.  30/01/2024 (267) 0.00
USD 10,347 EUR (9,571) Brown Brothers Harriman & Co.  30/01/2024 (261) 0.00
USD 13,413 GBP (10,711) Brown Brothers Harriman & Co.  30/01/2024 (228) 0.00
USD 80,264 EUR (72,615) Brown Brothers Harriman & Co.  30/01/2024 (221) 0.00
GBP 211,203 USD (269,187) Brown Brothers Harriman & Co.  30/01/2024 (219) 0.00
uUsSD 37,072 GBP (29,257) Brown Brothers Harriman & Co.  30/01/2024 (187) 0.00
uUSD 27,488 EUR (24,960) Brown Brothers Harriman & Co.  30/01/2024 (177) 0.00
JPY 51,370,644 USD (364,887) Brown Brothers Harriman & Co.  30/01/2024 137) 0.00
USD 7,850 GBP (6,269) Brown Brothers Harriman & Co.  30/01/2024 (134) 0.00
USD 7,841 GBP (6,261) Brown Brothers Harriman & Co.  30/01/2024 (134) 0.00
USD 6,892 GBP (5,504) Brown Brothers Harriman & Co.  30/01/2024 (117) 0.00
USD 7,271 EUR (6,645) Brown Brothers Harriman & Co.  30/01/2024 (94) 0.00
USD 6,442 EUR (5,887) Brown Brothers Harriman & Co.  30/01/2024 (84) 0.00
GBP 18,472 USD (23,598) Brown Brothers Harriman & Co.  30/01/2024 (74) 0.00
USD 4,884 EUR (4,461) Brown Brothers Harriman & Co.  30/01/2024 o1) 0.00
USD 7,043 JPY (1,000,000) Brown Brothers Harriman & Co.  30/01/2024 (57) 0.00
JPY 19,514,744 USD (138,614) Brown Brothers Harriman & Co.  30/01/2024 (52) 0.00
USD 14,159 JPY (2,000,000) Brown Brothers Harriman & Co.  30/01/2024 (42) 0.00
GBP 10,000 USD (12,775) Brown Brothers Harriman & Co.  30/01/2024 (40) 0.00
USD 1,425 CHF (1,223) Brown Brothers Harriman & Co.  30/01/2024 (38) 0.00
USD 1,206 GBP (963) Brown Brothers Harriman & Co.  30/01/2024 (20) 0.00
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USD 2,958 EUR (2,687) Brown Brothers Harriman & Co.  30/01/2024 (20) 0.00
USD 10,317 GBP (8,112) Brown Brothers Harriman & Co.  30/01/2024 (14) 0.0
USD 767 GBP (612) Brown Brothers Harriman & Co.  30/01/2024 (13) 0.00
USD 442 CHF (379) Brown Brothers Harriman & Co.  30/01/2024 (12) 0.00
USD 1,573 EUR (1,430) Brown Brothers Harriman & Co.  30/01/2024 (12) 0.00
GBP 2,168 USD (2,768) Brown Brothers Harriman & Co.  30/01/2024 ®) 0.00
USD 478 GBP (381) Brown Brothers Harriman & Co.  30/01/2024 (®) 0.00
USD 1,400 GBP (1,104) Brown Brothers Harriman & Co.  30/01/2024 6) 0.00
USD 190 CHF (163) Brown Brothers Harriman & Co.  30/01/2024 (6) 0.00
USD 85,704 GBP (67,301) Brown Brothers Harriman & Co.  30/01/2024 4) 0.00
USD 823 GBP (649) Brown Brothers Harriman & Co.  30/01/2024 4) 0.00
USD 693 EUR (629) Brown Brothers Harriman & Co.  30/01/2024 5) 0.00
GBP 1,166 USD (1,489) Brown Brothers Harriman & Co.  30/01/2024 4) 0.00
USD 692 GBP (546) Brown Brothers Harriman & Co.  30/01/2024 4) 0.00
USD 483 GBP (382) Brown Brothers Harriman & Co.  30/01/2024 3) 0.00
USD 668 GBP (527) Brown Brothers Harriman & Co.  30/01/2024 3) 0.00
USD 362 EUR (329) Brown Brothers Harriman & Co.  30/01/2024 3) 0.00
USD 40,186 GBP (31,557) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 193 EUR (176) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 1,494 GBP (1,175) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 315 GBP (249) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 321 EUR (291) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 117 GBP (92) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 36 CHF (31) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 120 EUR (109) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 72 EUR (65) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 46 GBP (36) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 53 EUR (49) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 3,041 EUR (2,744) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 201 GBP (159) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 123  GBP (97) Brown Brothers Harriman & Co.  30/01/2024 1) 0.00
USD 7 CHF (6) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 57 GBP (45) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 4 ZAR (83) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 104 USD (132) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
EUR 16 USD (17) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 175 USD (224) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 101 USD (128) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 23 EUR (21) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 96 GBP (75) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 363 USD (462) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 9 USD (11) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 26 EUR (24) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 16 EUR (14) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 3 EUR (3) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
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USD 54 GBP (43) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 2 EUR (2) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 300 USD (382) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 38 USD (49) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 52 USD (66) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 13 USD (16) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 99 GBP (78) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 32 USD (41) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 237 GBP (186) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 5 EUR (4) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 42 GBP (33) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 19 USD (24) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 23 GBP (18) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 4,834 GBP (3,796) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 19 USD (24) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 18 GBP (15) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 30 USD (38) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 41 GBP (32) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 38 USD (48) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 453 EUR (407) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
USD 349 GBP (273) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
EUR 91 USD (100) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
ZAR 756 USD (41) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
USD 1,110 GBP (870) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
EUR 342 USD (377) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 38,638 GBP (30,338) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 651 GBP (509) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 1,596 GBP (1,252) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 903 EUR (812) Brown Brothers Harriman & Co.  30/01/2024 3 0.00
USD 1,288 EUR (1,159) Brown Brothers Harriman & Co.  30/01/2024 4 0.00
USD 111,553 GBP (87,590) Brown Brothers Harriman & Co.  30/01/2024 6 0.00
USD 1,879 GBP (1,471) Brown Brothers Harriman & Co.  30/01/2024 6 0.00
EUR 639 USD (702) Brown Brothers Harriman & Co.  30/01/2024 6 0.00
EUR 276 USD (298) Brown Brothers Harriman & Co.  30/01/2024 7 0.00
USD 7,647 GBP (5,996) Brown Brothers Harriman & Co.  30/01/2024 10 0.00
USD 11,727 GBP (9,201) Brown Brothers Harriman & Co.  30/01/2024 10 0.00
GBP 2,193 USD (2,778) Brown Brothers Harriman & Co.  30/01/2024 14 0.00
GBP 347,631 USD (442,687) Brown Brothers Harriman & Co.  30/01/2024 23 0.00
JPY 500,000 USD (3,522) Brown Brothers Harriman & Co.  30/01/2024 29 0.00
GBP 5,000 USD (6,335) Brown Brothers Harriman & Co.  30/01/2024 33 0.00
EUR 1,283 USD (1,387) Brown Brothers Harriman & Co.  30/01/2024 35 0.00
CHF 4,458 USD (5,301) Brown Brothers Harriman & Co.  30/01/2024 36 0.00
GBP 6,386 USD (8,090) Brown Brothers Harriman & Co.  30/01/2024 42 0.00
EUR 5,794 USD (6,379) Brown Brothers Harriman & Co.  30/01/2024 43 0.00
USD 15,622 EUR (14,054) Brown Brothers Harriman & Co.  30/01/2024 45 0.00
CHF 892 USD (1,022) Brown Brothers Harriman & Co.  30/01/2024 46 0.00
EUR 6,401 USD (7,040) Brown Brothers Harriman & Co.  30/01/2024 55 0.00
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USD 67,640 GBP (53,070) Brown Brothers Harriman & Co.  30/01/2024 55 0.00
EUR 4,246 USD (4,646) Brown Brothers Harriman & Co.  30/01/2024 60 0.00
CHF 1,188 USD (1,362) Brown Brothers Harriman & Co.  30/01/2024 61 0.00
ZAR 35,209 USD (1,842) Brown Brothers Harriman & Co.  30/01/2024 74 0.00
JPY 18,400,000 USD (130,554) Brown Brothers Harriman & Co.  30/01/2024 93 0.00
USD 31,770 GBP (24,869) Brown Brothers Harriman & Co.  30/01/2024 99 0.00
GBP 19,842 USD (25,162) Brown Brothers Harriman & Co.  30/01/2024 107 0.00
GBP 19,442 USD (24,635) Brown Brothers Harriman & Co.  30/01/2024 124 0.00
USD 96,207 GBP (75,443) Brown Brothers Harriman & Co.  30/01/2024 130 0.00
EUR 11,038 USD (12,078) Brown Brothers Harriman & Co.  30/01/2024 157 0.00
USD 118,994 GBP (93,312) Brown Brothers Harriman & Co.  30/01/2024 161 0.00
EUR 12,796 USD (14,004) Brown Brothers Harriman & Co.  30/01/2024 179 0.00
CHF 6,608 USD (7,665) Brown Brothers Harriman & Co.  30/01/2024 247 0.00
EUR 48,082 USD (52,961) Brown Brothers Harriman & Co.  30/01/2024 333 0.00
CHF 8,935 USD (10,363) Brown Brothers Harriman & Co.  30/01/2024 333 0.00
GBP 45,794 USD (57,929) Brown Brothers Harriman & Co.  30/01/2024 389 0.00
USD 394,172 GBP (309,099) Brown Brothers Harriman & Co.  30/01/2024 533 0.00
EUR 95,883 USD (105,595) Brown Brothers Harriman & Co.  30/01/2024 680 0.00
GBP 42,156 USD (52,855) Brown Brothers Harriman & Co.  30/01/2024 831 0.00
SGD 216,210 USD (163,126) Brown Brothers Harriman & Co.  30/01/2024 919 0.00
EUR 136,399 USD (149,826) Brown Brothers Harriman & Co.  30/01/2024 1,356 0.00
EUR 110,783 USD (121,286) Brown Brothers Harriman & Co.  30/01/2024 1,504 0.00
USD 563,652 EUR (507,084) Brown Brothers Harriman & Co.  30/01/2024 1,608 0.00
GBP 108,481 USD (136,012) Brown Brothers Harriman & Co.  30/01/2024 2,139 0.00
JPY 12,785,420 USD (88,627) Brown Brothers Harriman & Co.  30/01/2024 2,154 0.00
EUR 97,636  USD (105,584) Brown Brothers Harriman & Co.  30/01/2024 2,635 0.00
CHF 111,286 USD (127,507) Brown Brothers Harriman & Co.  30/01/2024 5,721 0.00
EUR 506,597 USD (554,408) Brown Brothers Harriman & Co.  30/01/2024 7,095 0.00
JPY 45,475,156 USD (315,229) Brown Brothers Harriman & Co.  30/01/2024 7,661 0.00
JPY 65,798,360 USD (456,107) Brown Brothers Harriman & Co.  30/01/2024 11,085 0.00
EUR 1,679,018 USD (1,849,380) Brown Brothers Harriman & Co.  30/01/2024 11,616 0.00
EUR 455,785 USD (492,884) Brown Brothers Harriman & Co.  30/01/2024 12,301 0.00
CHF 313,287 USD (359,483) Brown Brothers Harriman & Co.  30/01/2024 15,576 0.00
EUR 568,679 USD (614,152) Brown Brothers Harriman & Co.  30/01/2024 16,163 0.00
CHF 424,674 USD (487,295) Brown Brothers Harriman & Co.  30/01/2024 21,114 0.00
EUR 5,491,432 USD (6,048,620) Brown Brothers Harriman & Co.  30/01/2024 37,991 0.00
GBP 1,991,075 USD (2,496,386) Brown Brothers Harriman & Co.  30/01/2024 39,263 0.00
EUR 3,000,000 USD (3,282,609) Brown Brothers Harriman & Co.  30/01/2024 42,541 0.00
CHF 1,162,833 USD (1,348,729) Brown Brothers Harriman & Co.  30/01/2024 43,384 0.00
EUR 1,751,454 USD (1,891,504) Brown Brothers Harriman & Co.  30/01/2024 49,779 0.00
JPY 307,133,150 USD (2,129,015) Brown Brothers Harriman & Co.  30/01/2024 51,742 0.00
GBP 2,808,052 USD (3,520,702) Brown Brothers Harriman & Co.  30/01/2024 55,373 0.00
EUR 4,937,016 USD (5,402,957) Brown Brothers Harriman & Co.  30/01/2024 69,149 0.00
GBP 4,527,719 USD (5,676,800) Brown Brothers Harriman & Co.  30/01/2024 89,284 0.00
SGD 7,744,699 USD (5,783,333) Brown Brothers Harriman & Co.  30/01/2024 92,828 0.00
JPY 690,334,188 USD (4,785,742) Brown Brothers Harriman & Co.  30/01/2024 115,880 0.01
NOK 38,918,081 USD (3,703,023) Brown Brothers Harriman & Co.  30/01/2024 142,118 0.01
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X 51 REBEE HOo8E
BE XNEESE BE JIEEEER 5 IHRF wHEH CKEV) (%)
JPY 2,448,843,730 USD (16,976,610) Brown Brothers Harriman & Co.  30/01/2024 411,065 0.02
JPY 3,558,040,930 USD (24,666,120) Brown Brothers Harriman & Co.  30/01/2024 597,256 0.03
EUR 22,172,931 USD (23,945,923) Brown Brothers Harriman & Co.  30/01/2024 630,183 0.03
GBP 82,163,553 USD (103,015,677) Brown Brothers Harriman & Co.  30/01/2024 1,620,212 0.07
GBP 86,621,973 USD (108,605,590) Brown Brothers Harriman & Co.  30/01/2024 1,708,129 0.07
CHF 40,952,546  USD (46,991,250) Brown Brothers Harriman & Co.  30/01/2024 2,036,041 0.08
EUR 81,790,463 USD (88,330,593) Brown Brothers Harriman & Co.  30/01/2024 2,324,588 0.10
JPY  16,580,332,504 USD (114,943,160) Brown Brothers Harriman & Co.  30/01/2024 2,783,188 0.12
GBP 196,274,697 USD (246,086,860) Brown Brothers Harriman & Co.  30/01/2024 3,870,410 0.16
EUR 197,599,103 USD (213,399,522) Brown Brothers Harriman & Co.  30/01/2024 5,616,015 0.23
EUR 217,027,165 USD (234,381,091) Brown Brothers Harriman & Co.  30/01/2024 6,168,185 0.26
NOK  1,436,664,104 USD (131,479,810) Brown Brothers Harriman & Co.  30/01/2024 10,463,901 0.44
VBB RESRY T AME B SEE RN R ORERAME ST 39,184,264 1.63
~y VBB RERS T AN E AR ERN R OREBR LA (771,500) (0.03)
BEA T30 —059% (20224128318 :0.15%)
7RI
HHI B ANEME  HSD58E
ESE S £l 5 IHRF TTEEMRE CKFEV) (%)
BEREA S ar -0.59% (2022412531 H: 0.15%)
a— -t var
Future Option with Coutts Bank with the obligation to 1H24H
(4,000) sell Euro-Bund Option February 2024 Coutts Bank 136.00 (12,310,951) (0.51)
Currency Option with Barclays Bank Plc with the
obligation to buy Euro (EUR) versus US Dollar 11 H24H
(500,000,000) (USD) Barclays Bank Plc 1.21 (1,925,640) (0.08)
Currency Option with Citigroup with the obligation to 9H24H
(600,000,000) buy Euro (EUR) versus US Dollar (USD) Citigroup 1.21 (1,884,778) (0.08)
Currency Option with Goldman Sachs International
with the obligation to buy Euro (EUR) versus US Goldman Sachs 1024H
(300,000,000) Dollar (USD) International 1.20 (1,295,513) (0.05)
Currency Option with Barclays Bank Plc with the
obligation to buy US Dollar (USD) versus Mexican 8H24H
(30,000,000) Peso (MXN) Barclays Bank Plc 19.00 (516,726) (0.02)

Future Option with Liquidnet Europe Ltd with the
obligation to sell US 10-Year Treasury Note Futures Liquidnet Europe 1H24H
(4,000) February 2024 Ltd 116.00 (500,000) (0.02)

Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 1A24H

(25,000,000) South African Rand (ZAR) International 19.00 (114,320) (0.01)
Currency Option with Goldman Sachs International
with the right to buy Euro (EUR) versus US Dollar Goldman Sachs 10H24H

150,000,000 (USD) International 1.14 2,626,866 0.11
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Tl B AEffitE  HDEE
% EAil 5 IHRF fIEEMRE CKFV) (%)
Currency Option with Barclays Bank Plc with the 11H24H
250,000,000 right to buy Euro (EUR) versus US Dollar (USD) Barclays Bank Plc 1.16 3,640,203 0.15
Currency Option with Citigroup with the right to buy 9H24H
300,000,000 Euro (EUR) versus US Dollar (USD) Citigroup 1.15 4,064,989 0.17
Future Option with Liquidnet Europe Ltd with the
right to sell US 10-Year Treasury Note Futures Liquidnet Europe  1H24H
11,500 February 2024 Ltd 114.00 5,031,250 0.21
Future Option with Coutts Bank with the right to sell 1H24H
4,000 Euro-Bund Option February 2024 Coutts Bank 134.00 17,315,043 0.72
Tyhe AT var
Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs 1H24H
(15,000,000) South African Rand (ZAR) International 18.00 (25,022) 0.00
BB T a A RDREGRE AR 32,678,351 1.36
BREA S a iROREBR LG (18,572,950) 0.77)
AT YTEHE)— (0.13%) (20224512 F31H:0.15%)
77 R
Fazyvare Flx REBUER HOIEA
BPvav #itR WEHEF (%)  wi#iE BE BELAK CKEL) (%)
IVV IR T TH NI RU T
B 1;332;“ ITraxx Europe JP Morgan 1.00 20/12/2028 EUR 100,000,000  (2,143,345) (0.09)
B Markit {Traxx Europe Goldman Sachs ;10192008 EUR 50,000,000 (843,146 (0.04)
Senior Financial Index International
ILVohT TN ATy T IR DR EBEREE (2,986,491) 0.13)
AU T IARBREFIRLAF (2,986,491) 0.13)
INIEATHE
CKEV)
HEZEL TAEME TRESh L &MERE 2,436,815,448 101.40
B EL CAEME THESh I SMAE (41,752,761) 1.74)
ZOMOEER IO 8,024,320 0.34
REFORAE \IRB T OMEE 2,403,087,007 100.00
(1) SRR
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