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B 000
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FERL PR eEE R RS a8 152,571,287.73 70.32
FEES 152,571,287.73 70.32
dv £ & 2,835,431.90 131
US11271LAD47 48500 % Brookfield Finance USD Notes 19/29 usb 1,000.0 % 93.50 935,042.20 043
US67077MAT53 42000 % Nutrien USD Notes 19/29 usb 1,000.0 % 92.58 925,818.30 043
US780082AD52  4.6500 % Royal Bank of Canada USD MTN 16/26 usb 1,000.0 % 9746 974,571.40 04t
P W 904,744.20 042
US00774MAR60 46250 % AerCap Ireland Capital Via AerCap
Global Aviation Trust USD Notes 20/27 usb 1,000.0 % 9047 904,744.20 042
P 919,652.10 042
US606822BC70  4.0500 % Mitsubishi UFJ Financial Group
USD Notes 18/28 usb 1,000.0 % 9197 919,652.10 042
3r4c it 899,171.20 041
US33938XAB10  4.8750 % Flex USD Notes 20/30 usb 1,000.0 % 89.92 899,171.20 041
A B Rl 892,416.20 041
US62954HAV06 43000 % NXP Via NXP Funding Via NXP
USA USD Notes 22/29 usb 1,000.0 % 89.24 892,416.20 041
=3 653,996.70 0.3C
US879385AD49 82500 % Telefénica Europe USD Notes 00/30 usb 600.0 % 109.00 653,996.70 0.3C
FH 3,938,106.30 1.82
USO06738EAPO7 52000 % Barclays USD Notes 16/26 usb 1,000.0 % 95.32 953,206.00 044
US404280BH13 43750 % HSBC Holdings USD Notes 16/26 usb 1,000.0 % 93.53 935,257.20 043
US460599AD57 62500 % International Game Technology
USD Notes 18/27 usb 500.0 % 97.28 486,377.50 023
US853254AZ38 40500 % Standard Chartered USD Notes 16/26 usb 1,000.0 % 93.88 938,830.90 043
US92769XAP06 55000 % Virgin Media Secured Finance
USD Notes 19/29 usb 7300 % 85.54 624,434.70 029
iR 141,527,769.13 65.23
US00287YBF51 42500 % AbbVie USD Notes 18/28 usb 1,000.0 % 94.17 941,721.00 043
US015271AJ82 39500 % Alexandria Real Estate Equities
USD Notes 16/27 usb 800.0 % 95.11 760,849.68 03t
US36186CBY84 80000 % Ally Financial USD Notes 08/31 usb 1,000.0 % 104.85 1,048,535.00 04¢
US02406PAU49 65000 % American Axle & Manufacturing
USD Notes 18/27 usb 555.0 % 8593 476,889.30 022
US025816DA48 44200 % American Express USD FLR-Notes 22/33 uUsb 1,000.0 % 9120 912,010.00 042
US03027XAU46 39500 % American Tower USD Notes 19/29 usb 1,000.0 % 89.48 894,827.30 041
US031162DH07 40500 % Amgen USD Notes 22/29 usb 800.0 % 9235 738,785.52 034
US037389BC65  3.7500 % Aon USD Notes 19/29 usb 1,000.0 % 90.34 903,386.60 042
US037833BY53 32500 % Apple USD Notes 16/26 usb 1,000.0 % 95.93 959,299.80 044
US043436AV64 47500 %  Asbury Automotive Group USD Notes 20/30 usb 639.0 % 7927 506,514.05 023
USO045054AL70 42500 % Ashtead Capital USD Notes 19/29 usb 1,000.0 % 86.92 869,188.60 04C
USO0206RGLO6  4.1000 %  AT&T USD Notes 18/28 usb 1,200.0 % 9344 1,121,332.92 0.52
US053332BB79 47500 % AutoZone USD Notes 22/32 usb 1,000.0 % 9331 933,087.60 043
USO6051GFUB5 44500 % Bank of America USD MTN 16/26 usb 800.0 % 96.50 772,019.28 03¢
USO6051GGA13 32480 % Bank of America USD MTN 16/27 usb 1,000.0 % 89.67 896,716.00 041
US06406RBK23 45960 % Bank of New York Mellon
USD FLR-Notes 22/30 usb 1,000.0 % 95.13 951,341.70 044
US075887CP25 42980 % Becton Dickinson USD Notes 22/32 usb 1,000.0 % 9144 914,381.10 042
US097023CY98 51500 % Boeing USD Notes 20/30 usb 1,000.0 % 9218 921,824.20 043
USO9857LAR96 46250 % Booking Holdings USD Notes 20/30 usb 1,000.0 % 9427 942,698.10 043
US101137AX52 40000 % Boston Scientific USD Notes 19/29 usb 1,000.0 % 91.49 914,94840 042
US11135FALS8 41100 % Broadcom USD Notes 20/28 usb 1,000.0 % 90.54 905,364.40 042
US120568AZ33  3.7500 % Bunge Finance USD Notes 17/27 usb 1,0000 % 91.85 918,507.30 042
US14040HCV50 52470 % Capital One Financial USD FLR-Notes 22/30 usb 1,000.0 % 93.38 933,837.00 043

US150190AB26 53750 % Cedar Fair Via Canada’s Wonderland
Via Magnum Management Via

Millennium USD Notes 18/27 usb 515.0 % 9291 478,486.50 022
US15089QAN43 63300 % Celanese US Holdings USD Notes 22/29 usb 1,0000 % 93.16 931,555.20 043
US15135BAT89  4.6250 % Centene USD Notes 20/29 usb 740.0 % 89.09 659,278.36 03C
US12541WAAB0 42000 % CH Robinson Worldwide USD Notes 18/28 UsbD 1,000.0 % 9328 932,785.50 043
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US808513AZ88  4.0000 % Charles Schwab USD Notes 18/29 usb 1,000.0 % 94.00 940,021.60 043
US125523AH38  4.3750 % Cigna USD Notes 19/28 usb 1,000.0 % 9451 945,103.30 044
US172967KA87 44500 % Citigroup USD Notes 15/27 usb 1,200.0 % 9291 1,114,954.08 051
US200340AT44 4.0000 % Comerica USD Notes 19/29 usb 1,000.0 % 92.85 928,481.80 043
US208251AE82 69500 % ConocoPhillips USD Notes 99/29 usb 800.0 % 109.06 872,485.68 04C
US21036PAY43  3.6000 % Constellation Brands USD Notes 18/28 Usb 1,000.0 % 91.58 915,805.30 042
US22822VAH42 36500 % Crown Castle USD Notes 17/27 usb 1,000.0 % 90.95 909,474.60 042
US126650CX62 43000 % CVS Health USD Notes 18/28 usb 1,000.0 % 9453 945,329.10 044
US24703TAH95 62000 % Dell International Via EMC
USD Notes 21/30 usb 800.0 % 9745 779,583.12 03¢
US2473612742 73750 % Delta Air Lines USD Notes 20/26 usb 370.0 % 100.75 372,775.00 0.17
US25179MBF95 45000 % Devon Energy USD Notes 21/30 usb 1,000.0 % 9136 913,640.00 042
US25466AAP66 46500 % Discover Bank USD Notes 18/28 usb 1,050.0 % 9145 960,203.48 044
US25470XBB01  7.3750 % DISH DBS USD Notes 20/28 usb 625.0 % 6649 415,535.82 0.15
US256677AK14 46250 % Dollar General USD Notes 22/27 usb 1,025.0 % 9734 997,736.95 04¢
US26442CAX20  3.9500 % Duke Energy Carolinas USD Notes 18/28 usD 800.0 % 9376 750,094.08 03t
US26078JAD28 47250 % DuPont de Nemours USD Notes 18/28 usb 1,000.0 % 9557 955,728.00 044
US036752AG89  4.1010 %  Elevance Health USD Notes 18/28 usD 800.0 % 94.42 755,364.64 03t
US29278NAN30 55000 % Energy Transfer USD Notes 19/27 usb 1,000.0 % 9753 975,339.80 04t
US29379VBT98 41500 % Enterprise Products Operating
USD Notes 18/28 usb 1,000.0 % 9322 932,209.70 043
US30161INAX93 40500 % Exelon USD Notes 20/30 usb 1,000.0 % 90.88 908,841.30 042
US3130AERV45 31250 % Federal Home Loan Banks
USD Bonds 18/25 UsD 5000 % 9711 48557485 022
US3134A4KX12 62500 % FederalHome Loan Mortgage
USD Bonds 02/32 usb 500.0 % 116.66 583,286.80 027
US31359MEU36 62500 % Federal National Mortgage
Association USD Bonds 99/29 UsD 15000 % 11236 1,685,344.50 07¢
US31359MFJ71  7.1250 % Federal National Mortgage
Association USD Bonds 00/30 usb 1,500.0 % 118.85 1,782,714.75 0.82
US31359MFP32 72500 % Federal National Mortgage
Association USD Bonds 00/30 usbD 1,500.0 % 12036 1,805,444.40 083
US31428XBZ87 42500 % FedEx USD Notes 20/30 usb 1,000.0 % 9051 905,102.50 042
US337738AR95 42000 % Fiserv USD Notes 18/28 usb 1,000.0 % 9257 925,743.70 043
US345370CX67 96250 %  Ford Motor USD Notes 20/30 usb 665.0 % 111.09 738,715.25 034
US345370DB39 61000 %  Ford Motor USD Notes 22/32 usD 4750 % 87.92 417,631.88 015
US345397ZR75 51130 % Ford Motor Credit USD Notes 19/29 usb 3300 % 86.90 286,784.85 013
US361448BE25 47000 % GATXUSD Notes 19/29 usb 1,000.0 % 9340 933,993.70 043
US37045VAU44 68000 % General Motors USD Notes 20/27 usD 800.0 % 100.91 807,257.44 037
US361841AP42 40000 % GLP Capital Via GLP Financing
IUSD Notes 19/30 usb 1,000.0 % 8322 832,237.90 03¢
US38141GWZ35 42230 % Goldman Sachs Group USD
FLR-Notes 18/29 usb 1,200.0 % 91.00 1,091,962.44 0.5C
US382550BH30 95000 % Goodyear Tire & Rubber USD Notes 20/25 usb 500.0 % 103.75 518,725.00 024
US382550BR12 52500 % Goodyear Tire & Rubber USD Notes 22/31 usb 395.0 % 7971 314,86043 0.1t
US398433AP71 57500 %  Griffon USD Notes 20/28 usb 5350 % 8636 462,011.75 021
US404119BW86 58750 % HCA USD Notes 19/29 usb 1,000.0 % 97.58 975,795.00 04t
US432833AF84 48750 % Hilton Domestic Operating
USD Notes 19/30 usb 170.0 % 86.78 147,527.74 0.07
US444454AF95 66250 % Hughes Satellite Systems USD Notes 17/26 usD 500.0 % 9136 456,800.00 021
US444859BT81  3.7000 % Humana USD Notes 22/29 usb 1,0000 % 8947 894,74330 041
US44701QBE17 45000 % Huntsman International USD Notes 19/29 usb 1,000.0 % 87.78 877,841.20 04C
US46625H)247 4.1250 % JPMorgan Chase USD Notes 14/26 usb 1,000.0 % 94.07 940,722.60 043
US46625HNJ58 42500 % JPMorgan Chase USD Notes 15/27 usb 800.0 % 93.81 750,508.16 03t
US489399AM73 50000 % Kennedy-Wilson USD Notes 21/31 usb 800.0 % 71.65 573,208.00 0.2¢
US49456BAP67 43000 % Kinder Morgan USD Notes 18/28 usb 1,000.0 % 93.52 935,175.80 043
US482480AG50 41000 % KLA USD Notes 19/29 usb 1,000.0 % 95.00 950,016.30 044
US548661DU82  4.5000 % Lowe's Companies USD Notes 20/30 usb 1,000.0 % 9381 938,143.60 043
US565849AP16 44000 % Marathon Qil USD Notes 17/27 usb 1,000.0 % 9345 934,515.80 043
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US571903BE27 ~ 4.6250 % Marriott International USD Notes 20/30 usb 1,000.0 % 90.65 906,504.20 042
US571748BG65 43750 % Marsh & McLennan Companies
USD Notes 19/29 usb 1,000.0 % 94.86 948,601.30 044
US573874AJ32 29500 % Marvell Technology USD Notes 21/31 usb 1,000.0 % 7749 774,922.10 036
US588056BB60 51250 %  Mercer International USD Notes 21/29 usD 555.0 % 79.16 43931025 020
US552953CF65 55000 % MGM Resorts International
USD Notes 19/27 UsD 3500 % 89.57 313,507.25 014
US552953CH22 47500 % MGM Resorts International
USD Notes 20/28 usb 380.0 % 83.84 318,576.80 0.15
US595112BQ52  4.6630 %  Micron Technology USD Notes 19/30 usb 1,000.0 % 8871 887,140.80 041
US617446HD43 72500 % Morgan Stanley USD Notes 02/32 usb 1,000.0 % 10836 1,083,550.00 0.50
US61945CAG87 40500 % Mosaic USD Notes 17/27 usb 1,000.0 % 93.74 937,396.20 043
US620076BL24 46000 % Motorola Solutions USD Notes 18/28 usb 1,000.0 % 9449 944,901.30 044
US55336VBU35  4.9500 % MPLX USD Notes 22/32 usb 1,000.0 % 9037 903,692.80 042
US63938CAJ71 67500 % Navient USD Notes 18/26 usb 355.0 % 89.92 319,216.00 015
US63938CAK45 50000 % Navient USD Notes 20/27 usb 250.0 % 8143 203,571.25 0.09
US651229BD74 66250 % Newell Brands USD Notes 22/29 usb 690.0 % 98.06 676,631.25 031
US655664AY65 42500 % Nordstrom USD Notes 21/31 usb 1,000.0 % 68.66 686,603.31 032
US67059TAHB6 63750 %  NuStar Logistics USD Notes 20/30 usb 425.0 % 85.17 361,961.88 017
US674599EA94 88750 %  Occidental Petroleum USD Notes 20/30 usb 100.0 % 11066 110,664.00 005
US674599ED34 66250 % Occidental Petroleum USD Notes 20/30 usb 500.0 % 101.28 506,382.50 023
US85172FAF62 82500 % OneMain Finance USD Notes 13/23 usb 165.0 % 10150 167,468.40 0.08
US85172FAQ28  6.6250 % OneMain Finance USD Notes 19/28 usb 200.0 % 85.32 170,638.00 0.08
US68389XBN49 32500 % Oracle USD Notes 17/27 usb 1,000.0 % 88.81 888,106.10 041
US67103HAJ68 42000 % O'Reilly Automotive USD Notes 20/30 usb 1,000.0 % 9161 916,085.80 042
US690742AJ00 39500 % Owens Corning USD Notes 19/29 usb 1,000.0 % 8891 889,126.70 041
US92556HAB33  4.9500 % Paramount Global USD Notes 20/31 usb 1,000.0 % 8851 885,118.30 041
US701094AN45 32500 %  Parker-Hannifin USD Notes 19/29 usb 1,000.0 % 87.89 878,928.70 041
US69327RAJ05 57500 % PDC Energy USD Notes 18/26 usb 700.0 % 9218 645,239.00 030
US718546AR56 39000 % Phillips 66 USD Notes 18/28 usb 800.0 % 9220 737,62840 034
US69349LAR96 40500 % PNC Bank USD Notes 18/28 usb 1,000.0 % 91.88 918,775.80 042
US913017CY37 41250 % Raytheon Technologies USD Notes 18/28 usD 1,000.0 % 93.69 936,942.70 043
US760759AT74 39500 % Republic Services USD Notes 18/28 usb 1,000.0 % 93.86 938,639.10 043
USB1761LAAO8  7.5000 %  Service Properties Trust USD Notes 20/25 usb 5150 % 93.10 479,475.80 022
US78454LAW00 65000 % SM Energy USD Notes 21/28 usb 5250 % 94.15 49429275 023
US844741BK34 51250 % Southwest Airlines USD Notes 20/27 usb 1,000.0 % 9824 982,398.90 045
USB45467AS85 53750 %  Southwestern Energy USD Notes 21/30 usD 4450 % 89.45 398,064.96 018
US85207UAKL16  7.6250 %  Sprint USD Notes 18/26 usb 700.0 % 103.55 724,878.00 033
US857477BV41 41640 %  State Street USD FLR-Notes 22/33 usb 1,000.0 % 90.70 907,021.40 042
US86765LAN73 58750 % Sunoco Via Sunoco Finance
USD Notes 18/28 usb 340.0 % 90.67 308,286.50 0.14
US86765LAZ04 45000 % Sunoco Via Sunoco Finance
USD Notes 22/30 usb 195.0 % 82.04 159,974.10 0.07
US87165BAP85 51500 % Synchrony Financial USD Notes 19/29 usb 1,000.0 % 91.08 910,797.70 042
US871829BL07 59500 % Sysco USD Notes 20/30 usb 1,000.0 % 101.12 1,011,208.50 047
US87901JAH86 50000 % TEGNA USD Notes 19/29 usb 780.0 % 92.16 718,833.66 033
UsS880591CJ98 6.7500 % Tennessee Valley Authority
USD Bonds 95/25 usb 500.0 % 107.20 535,980.85 025
US880591DM19  7.1250 % Tennessee Valley Authority
USD Bonds 00/30 usb 500.0 % 11924 596,182.75 028
US87264AAV70 47500 % T-Mobile USA USD Notes 18/28 usb 670.0 % 9437 632,262.25 029
US87264ABF12 38750 % T-Mobile USA USD Notes 21/30 usb 1,000.0 % 8830 882,985.20 041
US89236TGY55 33750 % Toyota Motor Credit USD MTN 20/30 usb 1,000.0 % 89.43 894,310.50 041
USO5531GAB77  3.8750 % Truist Financial USD MTN 19/29 usb 1,000.0 % 90.71 907,078.60 042
US872898AH40 42500 % TSMC Arizona USD Notes 22/32 usb 1,000.0 % 93.03 930,341.40 043
US902494BK88 43500 % Tyson Foods USD Notes 19/29 usb 1,000.0 % 9448 944,845.00 044
US911365BL76 52500 % United Rentals North America
USD Notes 19/30 usb 600.0 % 8991 539,454.00 025
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US912810ES34 75000 % United States Government
USD Bonds 94/24 usb 2,250.0 % 106.68 2,400,293.03 111
US912810ET17 7.6250 % United States Government
USD Bonds 95/25 usb 2,500.0 % 107.63 2,690,625.00 124
US912810EV62 68750 %  United States Government
USD Bonds 95/25 usb 2,500.0 % 107.11 2,677,734.25 123
US912810EW46  6.0000 % United States Government
USD Bonds 96/26 usb 2,500.0 % 105.56 2,639,062.50 122
US912810EX29 6.7500 % United States Government
USD Bonds 96/26 usb 2,500.0 % 109.40 2,734961.00 126
US912810EY02 65000 % United States Government
USD Bonds 96/26 usb 2,000.0 % 108.98 2,179,687.40 1.00
US912810EZ76 6.6250 % United States Government
USD Bonds 97/27 usb 2,500.0 % 110.02 2,750,586.00 127
US912810FAL7 63750 % United States Government
USD Bonds 97/27 usb 2,500.0 % 110.13 2,753,125.00 127
US912810FB99 6.1250 % United States Government
USD Bonds 97/27 usb 2,500.0 % 109.44 2,735937.50 126
US912810FE39 55000 % United States Government
USD Bonds 98/28 usb 2,000.0 % 107.63 2,152,500.00 099
US912810FF04 52500 % United States Government
USD Bonds 98/28 usb 2,250.0 % 106.58 2,398,007.70 111
US912810FJ26 6.1250 % United States Government
USD Bonds 99/29 usb 1,750.0 % 113.09 1,979,003.95 091
US912810FM54 62500 % United States Government
USD Bonds 00/30 usb 750.0 % 115.52 866,367.15 040
US9128285C00  3.0000 % United States Government
USD Bonds 18/25 usb 2,000.0 % 96.58 1,931,562.40 0.89
US91282CFE66 31250 % United States Government
USD Bonds 22/25 usb 2,250.0 % 97.02 2,183,027.40 101
US91159HHR49  3.1500 % US Bancorp USD MTN 17/27 usb 1,0000 % 92.83 928,336.20 043
US91740PAF53 68750 % USA Compression Partners Via USA
Compression Finance USD Notes 19/27 usb 565.0 % 89.87 507,768.33 023
US91913YAWO3  4.0000 % Valero Energy USD Notes 19/29 usb 1,200.0 % 92.10 1,105217.40 051
US92343VEU44 40160 % Verizon Communications USD Notes 19/29 usb 12750 % 9036 1,152,127.74 053
US931142EE96  3.7000 % Walmart USD Notes 18/28 usb 1,000.0 % 95.03 950,342.90 044
US94974BGLBO  4.3000 %  Wells Fargo USD MTN 15/27 usb 1,0000 % 93.54 935,366.50 043
US962166BY91 40000 % Weyerhaeuser USD Notes 20/30 usb 1,0000 % 8859 885,868.50 041
US963320AW61  4.7500 %  Whirlpool USD Notes 19/29 usb 800.0 % 93.70 749,587.12 035
US988498AP63  4.6250 % Yum!Brands USD Notes 21/32 Usb 725.0 % 8344 604,903.75 0.28
He XEF7 s 2 807 418 52,805,181.91 2434
FES 52,805,181.91 2434
R3] 492,010.48 023
US947075AU14  8.6250 % Weatherford International USD Notes 21/30 usb 565.0 % 87.08 492,01048 0.23
4o £ & 1,697,211.24 0.78
US68245XAM11  4.0000 % 1011778 BC Via New Red
Finance USD Notes 20/30 usb 770.0 % 7776 598,728.90 0.28
US36168QAN43 47500 %  GFL Environmental USD Notes 21/29 usb 785.0 % 83.64 656,570.08 030
US443628AH54  6.1250 % Hudbay Minerals USD Notes 20/29 usb 550.0 % 80.35 44191226 0.20
E R 925,275.80 043
US05581KAC53  4.6250 % BNP Paribas USD Notes 17/27 usb 1,000.0 % 92.53 925,275.80 043
&R 645,793.03 0.30
US47216FAAS7 43750 % Jazz Securities USD Notes 21/29 usb 755.0 % 85.54 645,793.03 030
LR 854,603.60 0.39
US780153AZ50  11.5000%  Royal Caribbean Cruises USD Notes 20/25 usb 160.0 % 106.62 170,596.40 0.08
US780153BL55 11.6250% Royal Caribbean Cruises USD Notes 22/27 usb 720.0 % 95.00 684,007.20 031
s £S5 508,537.50 0.23
US143658BG61  10.5000%  Carnival USD Notes 20/26 usb 500.0 % 101.71 508,537.50 023
L 1,747,157.60 0.81
US225401AP33  4.1940 % Credit Suisse Group USD FLR-Notes 20/31 usb 1,0000 % 7878 787,838.80 037
US90351DAB38  4.1250 % UBS Group USD Notes 15/25 usb 1,000.0 % 95.93 959,318.80 044
W 334,188.99 0.15
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US81725WAL72  5.8750 Sensata Technologies USD Notes 22/30 usb 360.0 % 9283 334,188.99 0.15
iR 45,600,403.67 21.02
USO0109LAAL7  4.1250 ADT Security USD Notes 21/29 usb 765.0 % 83.02 635,103.00 0.25
US023771S586  11.750C  American Airlines USD Notes 20/25 usb 4750 % 104.15 49472438 023
US031652BK50 66250 % Amkor Technology USD Notes 19/27 usb 700.0 % 96.50 675,465.00 031
US03674XAQ97 76250 % Antero Resources USD Notes 21/29 usb 6710 % 99.69 668,896.42 031
US038522AQ17 50000 % Aramark Services USD Notes 18/28 usb 530.0 % 88.17 467,274.50 022
US043436AW48  4.6250 % Asbury Automotive Group USD Notes 21/29 usb 195.0 % 7840 152,873.18 0.07
US053773BF30 53750 % Avis Budget Car Rental Via Avis
Budget Finance USD Notes 21/29 usb 745.0 % 81.70 608,684.37 0.2¢
US501797AWA48 66250 % Bath & Body Works USD Notes 20/30 usb 720.0 % 86.74 624,528.00 0.2
US085770AB14 56250 % Berry Global USD Notes 19/27 usb 535.0 % 9250 494,875.00 023
US12008RAR84 63750 % Builders FirstSource USD Notes 22/32 usb 700.0 % 8840 618,817.50 0.26
US28470RAH57 62500 % Caesars Entertainment USD Notes 20/25 usb 1,1150 % 95.90 1,069,234.83 04$
US13123XBD30 80000 % Callon Petroleum USD Notes 21/28 usb 480.0 % 93.15 447,122.40 021
US1248EPCB75 53750 % CCO Holdings Via CCO Holdings
Capital USD Notes 19/29 usb 1,055.0 % 87.23 920,319.39 042
US1248EPCS01 63750 % CCO Holdings Via CCO Holdings
Capital USD Notes 22/29 usb 355.0 % 91.03 323,149.40 0.1t
US12511VAA6L 57500 % CDI Escrow Issuer USD Notes 22/30 usb 520.0 % 87.25 453,700.00 021
US12527GAH65 45000 %  CF Industries USD Notes 16/26 usb 1,0000 % 9591 959,105.00 044
US163851AF58 57500 % Chemours USD Notes 20/28 usb 515.0 % 81.54 419,952.94 0.1
US17302XAM83 63750 % CITGO Petroleum USD Notes 21/26 usb 720.0 % 9423 678,434.83 031
US18064PAC32  3.8750 % Clarivate Science Holdings
USD Notes 21/28 usb 500.0 % 81.17 405,827.29 0.15
US185899AG62 67500 % Cleveland-Cliffs USD Notes 20/26 usb 350.0 % 97.69 341,907.13 0.1¢
US12653CAC29 72500 % CNX Resources USD Notes 19/27 usb 620.0 % 9843 610,266.00 0.2¢
US12653CAJ71 60000 % CNX Resources USD Notes 20/29 usb 350.0 % 9144 320,031.25 0.1t
US902104AC24 50000 % Coherent USD Notes 21/29 usb 530.0 % 81.03 429,435.15 0.2C
US205768AS39 67500 % Comstock Resources USD Notes 21/29 usb 500.0 % 9244 462,190.00 021
US20848VAB18 65000 % Consensus Cloud Solutions
USD Notes 21/28 usb 395.0 % 85.65 33833259 0.1¢
US222070AB02 65000 % Coty USD Notes 18/26 usb 705.0 % 9193 648,071.25 0.3C
US226373AR90  6.0000 % Crestwood Midstream Partners
Via Crestwood Midstream
Finance USD Notes 21/29 usb 690.0 % 89.64 618,48840 025
US126307AY37 75000 % CSC Holdings USD Notes 18/28 usb 595.0 % 82.40 490,259.18 023
US247361ZX93  7.0000 % Delta Air Lines USD Notes 20/25 usb 1,0000 % 100.88 1,008,750.00 0.4¢
US248019AU57 80000 % Deluxe USD Notes 21/29 usb 440.0 % 81.16 357,121.60 0.1¢
US28035QAA04 55000 % Edgewell Personal Care USD Notes 20/28 usb 185.0 % 89.65 165,859.25 0.0¢
US29365BAB99 59500 % Entegris Escrow USD Notes 22/30 usb 700.0 % 90.82 635,750.50 0.25
US26885BAH33  6.5000 % EQM Midstream Partners USD Notes 20/27 usb 155.0 % 9341 144,785.50 0.07
US26885BAN01 75000 % EQM Midstream Partners USD Notes 22/30 usb 490.0 % 94.64 463,745.80 021
US30212PAS48 62500 % Expedia Group USD Notes 20/25 usb 1,000.0 % 100.73 1,007,325.20 04¢
US34960PAC59 97500 % Fortress Transportation and Infrastructure
Investors USD Notes 20/27 usb 465.0 % 9776 454,587.19 021
US34960PAD33 55000 % Fortress Transportation and Infrastructure
Investors USD Notes 21/28 usb 150.0 % 7955 11932835 0.0%
US35906ABF49 50000 % Frontier Communications
Holdings USD Notes 20/28 usb 370.0 % 85.28 315,537.85 0.1
US35908MAD20 87500 % Frontier Communications
Holdings USD Notes 22/30 usb 320.0 % 10047 321,504.00 0.1t
US378272AN87 40000 % Glencore Funding USD Notes 17/27 usb 1,0000 % 9351 935,056.50 043
US541056AA53 55000 % GoTo Group USD Notes 20/27 usb 595.0 % 6159 366,463.48 017
US389286AA34 53750 % Gray Escrow Il USD Notes 21/31 usb 360.0 % 7727 278,161.20 0.13
US389284AA85  7.0000 % Gray Television USD Notes 18/27 usb 540.0 % 9341 504,403.20 023
US42704LAA26 55000 % Herc Holdings USD Notes 19/27 usb 545.0 % 89.79 489,330.67 023
US432833AL52 40000 % Hilton Domestic Operating
USD Notes 20/31 Usb 400.0 % 7994 319,750.00 0.1t
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US43284MAA62 50000 % Hilton Grand Vacations Borrower
Escrow USD Notes 21/29 usD 615.0 % 7991 491,431.13 023
US44055PAA49 55000 % Horizon Therapeutics USA USD Notes 19/27 usb 4250 % 93.62 397,879.47 0.18
US46284VAI08 52500 % Iron Mountain USD Notes 20/30 usb 735.0 % 8271 607,925.85 028
US500605AH33 60000 % Koppers USD Notes 17/25 usb 300.0 % 89.12 267,355.50 0.12
US538034AR08  4.7500 % Live Nation Entertainment USD Notes 19/27 usb 800.0 % 87.48 699,864.00 032
US550241AA19 53750 % Lumen Technologies USD Notes 21/29 usb 5450 % 74.60 406,547 .62 0.19
US55617LAQ59 58750 % Macy's Retail Holdings USD Notes 22/30 usb 180.0 % 78.15 140,673.23 0.06
US55617LAR33 61250 % Macy's Retail Holdings USD Notes 22/32 usb 400.0 % 7629 305,166.00 0.14
US599191AA16 65000 % Mileage Plus Holdings Via
Mileage Plus Intellectual Property
Assets USD Notes 20/27 usb 570.0 % 97.68 556,764.23 026
US63861CAC38 55000 % Nationstar Mortgage Holdings
USD Notes 20/28 usb 450.0 % 78.60 353,713.22 0.16
US63861CAE93 57500 % Nationstar Mortgage Holdings
USD Notes 21/31 usb 195.0 % 73.54 143,41031 0.07
US628B6EBASS 51250 % NCR USD Notes 21/29 usb 525.0 % 76.08 399,421.63 0.18
US64083YAA91 55000 % NESCO Holdings Il USD Notes 21/29 usb 540.0 % 83.18 449,190.90 021
US65343HAA9S 56250 % Nexstar Media USD Notes 19/27 usb 700.0 % 9173 642,103.00 030
US62922LAA61 75000 % NGL Energy Operating Via NGL
Energy Finance USD Notes 21/26 usb 400.0 % 89.06 356,238.00 0.16
US668771AL22 71250 % NortonLifeLock USD Notes 22/30 usb 525.0 % 95.97 503,816.25 023
US68622TAB70 51250 % Organon Via Organon Foreign Debt
Co-Issuer USD Notes 21/31 usb 795.0 % 8161 648,819.38 030
US69073TATO7 6.6250 % Owens-Brockway Glass
Container USD Notes 20/27 usb 740.0 % 91.50 677,078.69 031
US70052LAB99 58750 % Park Intermediate Holdings Via PK
Domestic Property Via PK Finance
Co-Issuer USD Notes 20/28 usb 350.0 % 87.62 306,652.50 0.14
US70052LAC72 48750 % Park Intermediate Holdings Via PK
Domestic Property Via PK Finance
Co-lIssuer USD Notes 21/29 usb 3100 % 8136 252,204.61 012
US69346VAA70 55000 %  Performance Food Group USD Notes 19/27 usD 3450 % 9127 314,886.68 015
US71376LAE02 42500 % Performance Food Group USD Notes 21/29 usb 645.0 % 83.67 539,677.95 025
US71953LAA98 61250 % Picasso Finance Sub USD Notes 20/25 uUsb 3450 % 96.89 334,253.25 015
US737446AP91 55000 % Post Holdings USD Notes 19/29 usb 760.0 % 86.70 658,901.00 030
US74112BAL99 51250 % Prestige Brands USD Notes 19/28 usb 400.0 % 9030 361,202.00 017
US806851AK71 39000 % Schlumberger Holdings USD Notes 19/28 usb 1,000.0 % 9041 904,101.70 042
US81105DAB10 53750 %  Scripps Escrow Il USD Notes 20/31 usb 800.0 % 76.65 613,172.00 0.28
US81282UAC62 87500 % SeaWorld Parks & Entertainment
USD Notes 20/25 usb 475.0 % 102.62 487,430.75 022
USB16196AT67 62500 %  Select Medical USD Notes 19/26 usb 505.0 % 94.09 475,162.08 022
US82873MAA18 46250 % Simmons Foods Via Simmons Prepared
Foods Via Simmons Pet Food Via
Simmons Feed USD Notes 21/29 usb 745.0 % 81.15 604,535.64 0.28
USB2967NBJ63 40000 %  Sirius XM Radio USD Notes 21/28 usb 670.0 % 84.60 566,840.10 026
US78466CACO1 55000 % SS&C Technologies USD Notes 19/27 usb 700.0 % 9081 635,681.68 029
US86614RAN70 52500 % Summit Materials Via Summit
Materials Finance USD Notes 20/29 usb 430.0 % 86.93 373,779.65 017
US87724RAB87 57500 % Taylor Morrison Communities
USD Notes 19/28 usb 550.0 % 86.87 47778747 022
US88033GDJ67 61250 % TenetHealthcare USD Notes 20/28 usb 750.0 % 87.75 658,128.75 030
US88033GDP28 61250 % Tenet Healthcare USD Notes 22/30 uUsb 165.0 % 9195 151,709.25 0.07
US880349AS45 78750 % Tenneco USD Notes 20/29 usb 530.0 % 9848 521,960.56 024
US880779BA01 50000 % Terex USD Notes 21/29 usb 565.0 % 8437 476,696.15 022
US896818AS01 88750 %  Triumph Group USD Notes 20/24 usb 677.0 % 99.02 670,351.86 031
US897051AC29  4.6250 % Tronox USD Notes 21/29 usb 315.0 % 73.96 232,960.32 0.11
USQ0353TAEOL 75000 % Uber Technologies USD Notes 19/27 usb 725.0 % 98.18 711,768.75 033
US90353TAG58 62500 %  Uber Technologies USD Notes 20/28 usb 540.0 % 93.17 503,131.50 023
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US928668AU66 47500 % Volkswagen Group of America
Finance USD Notes 18/28 usb 1,0000 % 93.23 932,299.10 043
US55903VAL71 42790 % Warnermedia Holdings USD Notes 22/32 usD 1,0000 % 8188 818,781.00 038
US95081QAP90  7.2500 % WESCO Distribution USD Notes 20/28 Usb 720.0 % 97.84 704,420.29 032
Hu sz s 518 1,955,757.32 0.90
iF % 1,955,757.32 0.90
iR 1,955,757.32 0.90
US03690AAH95 53750 % Antero Midstream Partners Via Antero
Midstream Finance USD Notes 21/29 usb 500.0 % 87.99 439,945.00 0.20
US12653CAK45  7.3750 % CNX Resources USD Notes 22/31 usb 345.0 % 97.80 337,41173 0.16
US20451RAB87 52500 % Compass Group Diversified
Holdings USD Notes 21/29 usb 760.0 % 7843 596,041.40 027
US25461LAA08 5.8750 % Directv Holdings Via Directv
Financing USD Notes 21/27 usb 680.0 % 85.64 582,359.19 027
FEEE PR H LR F 207,332,226.96 95.56
& i s }]%_ I 7,248,661.20 334
Rub LNEE S 7,248,661.20 334
State Street Bank International
GmbH, Luxembourg Branch usD 6,688,661.20 3.08
Cash at Broker and Deposits for
collateralisation of derivatives usD 560,000.00 0.26
£ i s AR T 7,248,661.20 334
A Wi/ EE I Lha i E +hE
Een|(H 0 +)) 30/09/2022 FIB /4R 4 A
) F =) (%)
AR ERE &
ot FELE IRy Z R .
REET B L apTA b g [@F‘S & -557,028.55 -0.25
B R S -557,028.55 -0.25
Sold AUD / Bought USD - 04 Oct 2022 AUD -200.00 -253 0.00
Sold AUD / Bought USD - 11 Oct 2022 AUD -420,659.06 -2,539.08 0.00
Sold AUD / Bought USD - 15 Nov 2022 AUD -766,046.85 26,958.56 001
Sold CNY / Bought USD - 11 Oct 2022 CNY -183.00 -035 0.00
Sold CNY/ Bought USD - 15 Nov 2022 CNY  -4,130578.75 10285.71 0.00
Sold USD / Bought AUD - 15 Nov 2022 USD  -3,112,217.26 -166,410.39 -0.07
Sold USD / Bought CNY - 15 Nov 2022 USD -9,078,385.92 -425320.47 -0.19
AR ERE ST -557,028.55 -0.25
A F AL G usD 2,937,223.82 135
AR EEFTA usD 216,961,083.43 100.00
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2021/2022
EEH
e :
- i# X 11,159,365.37
SRR 0.00
- EAE 0.00
[N S TR VA
S O 7,589.85
- f Al 0.00
A~ 0.00
FER
SHTEH = 0.00
SEEEF 0.00
AR ER 0.00
ERZICIN 0.00
for &3 11,166,955.22
Al
SRR E 0.00
S$HLE B 0.00
i e g 0.00
A
-HEEH L 0.00
e LN 0.00
oy 0.00
RbEf(Taxe d’Abonnement) -65,091.94
FrcE Ly -2,322,898.23
Hw it -2530,23
3 s -2,390,520.40
EARF AR A 8,776,434.82
FRANE/AL A
SEHEEL 0.00
-HEERE -10,361,365.46
SERY PR 0.00
BV R ) -239,780.11
SRS -34,855.03
SR HER A 0.00
LB EHR S 0.00
° ORI E /AL -1,859,565.78
AR TR/ RaiE R
SEHEELS 0.00
-EEE -33,418,305.68
EX 20 0.00
SRR R -453,928.06
SRR 252684
SFAM N EED i oehy B (TBAR B) 0.00
SRR 0.00
-AHEHRS 0.00
FEE -35,729,272.68

FHER TR A L) - S BREL S
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30/09/2022
iA
BEZ R HLE 207,332,226.9¢
(% & 1 239,333,60996 % =)
TH AR 0.0C
BT E 7,248,661.2C
MY EREL G £ 0.0C
S A i ) 4- £ 37 (Upfront-payments) 0.0C
Tt
-FE 2,918253.84
- w2 H AR 0.0C
R ] 0.0C
) LES N 0.0C
T 3 TR B e ~ 0.0C
AR
EA: X R ar 331,804.33
SR 0.0C
-HEE A 210867,18
Hi e 28 0.0C
R 0.0C
AR RAEF
SEEER S 0.0C
NTEE 0.0C
SFAB PN FED B e b (TBAR B) 0.0C
SR 0.0C
AR e 0.0C
SRR R 37,244.27
FAEG 218,079,057.78
#HeaE g 00C
AL G 00C
§E o ] £ 0.0C
LHR L P A £ 5 0.0C
AL 0.0C
[ Rt
- E;‘V, v A &R -324,706.64
SR 0.0C
-HEE R 0.0C
F A I 00C
A s AR -198,994.86
X RIFL
SEEER S 0.0C
SR 00C
SFASP AP B e b (TBAR B) 00C
SRS 0.0C
SEmEHE 0.0C
g R R -504272.82
ks -1,117,974.35
+hEETA 216,961,083.43
F

FHEL MBI, - SRS
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ISIN wE i E N L B W (£ R) A&
w(¥ =0 £))  30/09/2022 FAN

) £ (%,

HI L R IESE R AR 244,286,897.26 95.42
AR 158,844,827.41 62.05
32 33,811,282.37 13.21
AUOO0000BXB1  Brambles Shs 534,811 AUD 1146 3,992,151.99 15¢
AUOO0000CSL8  CSL Shs 21300 AUD 286.27 3,971,696.28 15t
AU0000154833 Endeavour Group Shs 788,100 AUD 7.03 3,609,112.83 141
AU000000MQG1 Macquarie Group Shs 12346 AUD 15341 1,233,673.26 04¢
AUOOOOOONAB4  National Australia Bank Shs 134,895 AUD 2894 2,542,495.56 0.95
AUOOOOOOPARS  Paradigm Biopharmaceuticals Shs 2,655,146 AUD 127 2,188,668.78 0.8¢
AUOOOO00QAN2  Qantas Airways Shs 626,200 AUD 504 2,056,543.37 0.8C
AUOOOO00QBE?  QBE Insurance Group Shs 513,100 AUD 11.58 3,870369.37 151
AUO00000STO6  Santos Shs 526,700 AUD 7.12 2,443,040.38 0.9¢
AU000000TCLO Transurban Group Shs 482,700 AUD 1239 3,896,848.76 152
AUOOO000WOR2 Worley Shs 481,100 AUD 12.79 4,006,681.79 157
| 46,152,392.27 18.03
KYG017191142  Alibaba Group Holding Shs 385,600 HKD 7795 3,829,129.78 1.5C
CNE100000G29  China International Travel Service -A- Shs 37,104 CNY 198.25 1,035,884.55 041
CNE1000002M1  China Merchants Bank -H- Shs 643,000 HKD 36.50 2,989,859.49 117
CNE1000002N9  China National Building Material -H- Shs 2,890,000 HKD 601 2,212,683.29 0.8¢
CNE100000BP1  GoerTek -A- Shs 418,600 CNY 26.50 1,562,149.26 0.61
CNEO0O00001D4  Gree Electric Appliances -A- Shs 315253 CNY 3243 1,439,738.46 0.5¢
KYG465871120 Huazhu Group Shs 1,097,300 HKD 2735 3,823,223.18 149
KYG8208B1014  JD.com -A- Shs 148,973 HKD 198.60 3,769,066.05 147
CNE1000003J5  Jiangsu Expressway -H- Shs 4,696,000 HKD 5.89 3,523,630.20 13¢
KYG532631028  Kuaishou Technology Shs 129,100 HKD 5095 837,94858 033
CNE1000003X6  Ping An Insurance Group -H- Shs 601,500 HKD 39.20 3,003,783.58 117
CNE100002TP9  Proya Cosmetics -A- Shs 165480 CNY 162.93 3,796,854.89 14¢
CNEOOO001F70  Sany Heavy Industry -A- Shs 678400 CNY 13.88 1,326,028.12 052
CNE100000478  Shenzhen Expressway -H- Shs 3,404,000 HKD 574 2,489,134.62 097
KYG875721634  Tencent Holdings Shs 150,100 HKD 266.40 5,094,034.17 195
KYG9066F1019  Trip.com Group Shs 201,800 HKD 210.80 5419,244.05 212
LY 16,334,329.99 6.38
HKO000069689  AIA Group Shs 262,000 HKD 6545 2,184,529.35 0.8t
KYG210961051  China Mengniu Dairy Shs 459,000 HKD 3115 1,821,451.78 071
HKO0027032686  Galaxy Entertainment Group Shs 867,000 HKD 4640 5,124,883.75 2.0C
HK0388045442  Hong Kong Exchanges & Clearing Shs 66,800 HKD 269.60 2,294263.48 0.9C
BMG668971101 NWS Holdings Shs 3,232,000 HKD 7.10 292332191 114
HKO000063609  Swire Properties Shs 922,400 HKD 1690 1,985,879.72 0.7¢
Er R 12,369,211.92 4.83
MU0295S00016  MakeMyTrip Shs 178495 USD 30.06 5,365,504.55 2.1C
INE418L01021 Nazara Technologies Shs 172,606  INR 652.40 1,384,242.83 0.54
INEOO2A01018 Reliance Industries Shs 190,898 INR  2,394.70 5,619,464.54 216
R 3,762,53534 147
1D1000122807 Astra International Shs 4,047,400 IDR  6,625.00 1,760,894.76 0.65
1D1000165004 Avia Avian Shs 38339,600 IDR 795.00 2,001,640.58 0.7¢
5 ke & 2,426,65451 0.95
MYL518300008 Petronas Chemicals Group Shs 1340300 MYR 839 2,426,654.51 09=
EE g? 3,277,506.27 128
PHY7072Q1032 PLDT Shs 52,230 PHP  1,508.00 1,343,502.60 052
PHY9584X1055  Wilcon Depot Shs 3,548,700 PHP 3195 1,934,003.67 0.7¢
FARLE S 17,100,540.68 6.68
SG9999015267  BOC Aviation Shs 529,600 HKD 5575 376131572 147
SG1L01001701 DBS Group Holdings Shs 174,400 SGD 3332 4,061,086.03 156
SG1F60858221 Singapore Technologies Engineering Shs 971,700 SGD 3.59 243790831 09
SG1T75931496 Singapore Telecommunications Shs 3,665,800 SGD 2.67 6,840,230.62 2.67
R 8,073,191.52 3.15
KR7001450006  Hyundai Marine & Fire Insurance Shs 129,064 KRW 29,300.00 2,643,164.33 103
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KR7000270009  Kia Shs 43,022 KRW 71,900.00 2,162,075.77 0.85
KR7005930003  Samsung Electronics Shs 48420 KRW 53,100.00 1,797,093.73 0.70
KR7005931001  Samsung Electronics Shs 44,869 KRW 46,900.00 1,470,857.69 057
= 4 7301,14334 285
TWO0002317005  Hon Hai Precision Industry Shs 1,230,000 TWD 102.00 3,951,620.52 154
TWO0002330008  Taiwan Semiconductor Manufacturing Shs 252,000 TWD 422.00 3,349,522.82 131
ENo 5,656,247.11 221
THO737010Y16  CPALL Shs 2,435,500 THB 56.50 3,644,461.37 142
TH0016010017 Kasikornbank Shs 527,500 THB 144.00 2,011,785.74 0.79
iR 2,579,792.09 1.01
LU0633102719 Samsonite International Shs 1,064,700 HKD 19.02 2,579,792.09 101
it % 79,531,314.27 31.06
b e 462,062.50 0.18
USQ7390AAA09 65000 % Perenti Finance USD Notes 20/25 usb 500.0 % 9241 462,062.50 0.18
BRE 2,142,905.25 0.84
XS2328392951 47000 % China Oil & Gas Group USD Notes 21/26 usb 2,400.0 % 75.20 1,804,800.00 071
XS2353028298 68000 % Hopson Development Holdings
USD Notes 21/23 usb 500.0 % 67.62 338,105.25 013
BRRREE 10,831,993.74 423
XS2076167456 57500 % Central Plaza Development USD
FLR-MTN 19/undefined usb 600.0 % 7497 449,835.48 018
X52289203551 48500 % Champion Path Holdings USD Notes 21/28 usb 1,0000 % 64.33 643,250.80 025
USG3065HAB71 33750 % ENN Clean Energy International
Investment USD Notes 21/26 usb 2,000.0 % 86.82 1,736,470.60 0.68
XS2360202829 54500 % Estate Sky USD Notes 21/25 usb 1,520.0 % 85.51 1,299,695.00 051
X52238561794 59500 %  Fortune Star USD Notes 20/25 usb 1,500.0 % 39.86 597,858.30 023
XS2026295639 48750 % LS Finance 2017 USD MTN 19/24 usb 325.0 % 87.23 283,504.46 011
X51248248343 45000 % LS Finance 2025 USD Notes 15/25 usb 1,500.0 % 7648 1,147,182.75 045
XS$2102867483 68000 % New Metro Global USD Notes 20/23 usb 500.0 % 6942 347,097.50 0.14
XS2270462794 48000 % New Metro Global USD Notes 20/24 usb 200.0 % 4427 88,530.00 0.03
XS2353272284 46250 % New Metro Global USD Notes 21/25 usb 800.0 % 3393 271,478.00 0.11
XS2348062899 41250 % NWD Finance USD FLR-Notes 21/undefined usb 1,500.0 % 7556 1,133,382.75 044
XS$2223762209 60000 % RKPF Overseas 2019 A USD Notes 20/25 usb 700.0 % 4219 295,340.22 011
XS2281039771 52000 % RKPF Overseas 2020 A USD Notes 21/26 usb 1,000.0 % 34.94 349,406.20 0.14
USGB539EAC96  7.0000 %  Studio City USD Notes 22/27 usb 1,500.0 % 83.98 1,259,721.90 049
XS$1023280271 72500 % Wanda Properties International
USD Notes 14/24 usb 500.0 % 7131 356,548.00 0.14
XS2078814147 69500 % Wanda Properties Overseas
USD Notes 19/22 usb 600.0 % 9545 572,69178 022
BE#HE 16,519,574.59 6.45
XS2364121645 87500 % Anton Qilfield Services Group
USD Notes 21/25 usb 15110 % 7272 1,098,844.53 043
X52348238259 62500 % China Honggiao Group USD Notes 21/24 usb 1,500.0 % 9144 1,371,600.00 0.54
XS2355517728 21250 % China Modern Dairy Holdings
USD Notes 21/26 usb 1,500.0 % 84.57 1,268,490.00 0.50
XS2075784103 64500 %  CIFI Holdings Group USD Notes 19/24 usb 600.0 % 2221 133,250.88 0.05
XS2205316941 59500 %  CIFI Holdings Group USD Notes 20/25 usb 1,400.0 % 19.90 278,629.68 011
XS2335327388 77500 % eHi Car Services USD Notes 21/24 usD 300.0 % 57.62 172,848.00 007
X52384059122 70000 % eHi Car Services USD Notes 21/26 usb 900.0 % 4952 445,698.00 017
X52038876558 63750 % FWD Group USD FLR-Notes 19/undefined uUsb 1,500.0 % 87.35 1310,261.70 051
USG3958RAB53  4.6250 % Golden Eagle Retail Group
USD Notes 13/23 usb 2,000.0 % 95.22 1,904,306.80 0.74
XS2281463237 21500 % Haidilao International Holding
USD Notes 21/26 usb 1,800.0 % 8149 1,466,766.00 057
XS2067255328 56250 % Health & Happiness H&H International
Holdings USD Notes 19/24 usb 1,600.0 % 79.53 1,272,449.92 0.50
XS1743535491 45000 %  Longfor Group Holdings USD Notes 18/28 usb 1,800.0 % 7513 1,352,335.86 053
USG5975LAA47 48750 % Melco Resorts Finance USD Notes 17/25 usb 500.0 % 7424 371,21532 014
USG5975LACO3 52500 % Melco Resorts Finance USD Notes 19/26 usb 1,000.0 % 69.86 698,580.00 027
USG60744AA05 53750 % MGM China Holdings USD Notes 19/24 usb 2,000.0 % 88.18 1,763,537.60 0.69
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USB0007RAL96 48750 % Sands China USD Notes 21/30 usb 500.0 % 80.12 400,594.30 0.1¢
XS2219615957 6.1500 % Shui On Development Holding
USD Notes 20/24 usb 700.0 % 7653 535,696.00 021
XS2113708155 55000 % Shui On Development Holding
USD Notes 20/25 usb 10000 % 6745 674,470.00 02¢
Y R 4,153,530.00 1.62
XS2238561281 3.8000 % Bank of Communications USD
FLR-Notes 20/undefined usb 1,500.0 % 9551 1,432,650.00 0.5¢
XS2397254579 44000 % China Cinda Asset Management
USD FLR-Notes 21/undefined usb 1,500.0 % 89.55 1,343,280.00 052
XS2383421711 32000 % Industrial & Commercial Bank of China
USD FLR-Notes 21/undefined usb 1,500.0 % 91.84 1,377,600.00 0.54
LR 5,883,183.45 23C
XS2222027364 58250 % Bank of East Asia USD FLR-
MTN 20/undefined usb 1,500.0 % 87.93 1318,992.15 051
USY5257YAL12 58310 % Lenovo Group USD Notes 22/28 usb 1,500.0 % 95.69 1,435,419.60 0.5¢
XS1713193586 39750 % Vanke Real Estate Hong
Kong USD MTN 17/27 usb 1,000.0 % 8131 813,139.90 032
XS51809258210 67500 % Yanlord Land HK USD Notes 18/23 usb 1,000.0 % 94.00 939,973.40 037
XS2317279573 51250 % Yanlord Land HK USD Notes 21/26 usb 2,000.0 % 6878 1,375,658.40 0.54
&R 12,334,470.14 4.82
X52383328932 43750 % Adani Green Energy USD Notes 21/24 usb 1,500.0 % 83.25 1,248,750.00 045
USY3119PFH74 37000 % HDFC Bank USD FLR-Notes 21/undefined usb 1,500.0 % 81.15 1,217,270.10 04¢
X51599758940 52500 % HPCL-Mittal Energy USD Notes 17/27 usb 500.0 % 89.25 446,250.00 017
XS2052949968 54500 % HPCL-Mittal Energy USD Notes 19/26 usb 1,000.0 % R77 927,662.50 03¢
XS2113454115 58750 % |IFL Finance USD MTN 20/23 usb 500.0 % 97.90 489,500.00 0.1
USY4S71YAA27 41250 % JSW Hydro Energy USD Notes 21/31 usb 1,380.0 % 79.15 1,092,336.65 043
USY4470XAA10 49500 % JSW Infrastructure USD MTN 22/29 usb 1,500.0 % 7876 1,181,400.00 0.4¢
USY44680RV38 39500 % JSW Steel USD Notes 21/27 usb 1,500.0 % 80.25 1,203,768.75 047
XS2090080172 59000 % Manappuram Finance USD MTN 20/23 usb 2,000.0 % 9921 1,984,108.00 077
USY7279WAAQ0 58750 % ReNew Power USD Notes 20/27 usb 700.0 % 9035 632,450.00 0.2t
USY7758EEF44 51000 %  Shriram Transport Finance USD MTN 20/23 usD 1,100.0 % 97.13 1,068473.70 042
USY7758EEG27 44000 % Shriram Transport Finance USD MTN 21/24 usb 900.0 % 93.61 842,500.44 033
R 6,658,612.63 2.6C
USY71300AB67  7.7500 % Bukit Makmur Mandiri Utama
USD Notes 21/26 usb 1,500.0 % 83.06 1,245,932.85 04$
USN5276YAD87 49500 % Cikarang Listrindo USD Notes 16/26 usb 2,000.0 % 9135 1,827,031.20 071
XS2313088739 53750 % Japfa Comfeed Indonesia USD Notes 21/26 usb 1,800.0 % 85.26 1,534,640.58 0.6C
XS2327392234 48750 % Pakuwon Jati USD Notes 21/28 usb 2,500.0 % 82.04 2,051,008.00 0.8C
) 1,072,365.00 042
XS2346524783 49500 % West China Cement USD Notes 21/26 usb 1,500.0 % 7149 1,072,365.00 042
Ho2 & g 6,768,292.87 2.64
USVO002UAAS2 35750 %  Azure Power Energy USD Notes 21/26 usb 1,0235 % 7529 770,642.77 0.3C
USV1541CAAL9 53750 % CA Magnum Holdings USD Notes 21/26 usb 1,500.0 % 84.78 1,271,710.20 04$
USV3855GAB69? 59500 % Greenko Solar Mauritius USD Notes 19/26 usb 2,000.0 % 84.11 1,682,106.20 0.6¢
USV4819FAA31 53750 % India Green Energy Holdings
USD Notes 20/24 usb 250.0 % 9421 235,534.25 0.05
USV4819LAA09  4.0000 % India Green Energy Holdings
USD Notes 21/27 usb 1,7500 % 80.00 1,400,000.00 0.55
XS2301399205 55000 % India Toll Roads USD MTN 21/24 usb 1,500.0 % 93.89 1,408,299.45 055
Frach 7/422,358.70 29C
X52050614796 59500 % Global Prime Capital USD Notes 20/25 usb 1,500.0 % 93.88 1,408,207.05 0.5
XS2010198260 72500 % LMIRT Capital USD Notes 19/24 usD 2,000.0 % 73.65 1,473,027.80 05€
USY56607AA51 63750 % Medco Bell USD Notes 20/27 usb 500.0 % 80.26 401,300.00 0.1¢
USY59501AA78  7.3750 % Medco Oak Tree USD Notes 19/26 usb 1,500.0 % 8791 1,318,664.10 051
XS2099273737 81250 % Theta Capital USD Notes 20/25 usb 2,000.0 % 77.81 1,556,222.20 0.61
XS2350621517 43500 % TML Holdings USD Notes 21/26 usb 1,500.0 % 8433 1,264,937.55 049
| 5,281,965.40 2.0¢
USY06072AD75 50000 % Bangkok Bank USD FLR-MTN 20/undefined usb 2,000.0 % 88.79 1,775,855.00 0.65
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XS2313655677 44000 % Krung Thai Bank USD FLR-
Notes 21/undefined usb 1,000.0 % 8147 814,660.40 032
XS2084378798 49000 % TMBThanachart Bank USD
FLR-MTN 19/undefined usb 3,000.0 % 89.72 2,691,450.00 105
REITs (7 A 4% 7 1 ) 5910,755.58 231
LR 3,616,544.58 141
HK0823032773 Link Real Estate Investment Trust Shs 517,100 HKD 5490 3,616,544.58 141
Frac i 2,294,211.00 0.90
SGXC50067435  Digital Core Management Real Estate Investment Trust Shs 3,254,200 USD 071 2,294,211.00 0.90
HFHE 9,089,195.47 355
(Ongoing Charges (including management
fee) resp. Management Fee or All-in-
fee of the target Fund in % p.a.)
b &E 9,089,195.47 355
LU1568876251 Allianz Global Investors Fund - Allianz China
Multi Income Plus -AMg- USD - (1.500%) Shs 1,305919 USD 696 9,089,195.47 355
HEZ PR HLERT 253,376,092.73 98.97
% i 1 ﬁ_ I 3,251,044.17 127
Rub LR 3,251,044.17 127
State Street Bank International
GmbH, Luxembourg Branch usD 141,016.50 0.06
Cash at Broker and Deposits for
collateralisation of derivatives usb 3,110,027.67 121
&R AR 3,251,044.17 127
%% i/ i %t AR +hE
B (8 =0 )/ 30/09/2022 Tl /4E FA
£5 =) (%)
AR &
B R G i S
B H LR i AR A -577,668.30 022
B bR b -577,668.30 -0.22
Sold AUD / Bought USD - 04 Oct 2022 AUD -19,704.43 -24926 0.00
Sold AUD / Bought USD - 31 Oct 2022 AUD  -3,299,590.93 19,904.17 001
Sold CAD / Bought USD - 31 Oct 2022 CAD -771,384.38 471372 0.00
Sold CNY / Bought USD - 11 Oct 2022 CNY -2,024.05 -6.25 0.00
Sold CNY / Bought USD - 31 Oct 2022 CNY  -7,439,53524 -5,195.40 0.00
Sold EUR / Bought USD - 31 Oct 2022 EUR -316,328.17 -3,504.84 0.00
Sold GBP / Bought USD - 31 Oct 2022 GBP -293,460.51 -4,495.07 0.00
Sold NZD / Bought USD - 31 Oct 2022 NzD -880,139.53 6,181.62 0.00
Sold SGD / Bought USD - 31 Oct 2022 SGD -494,268.71 22950 0.00
Sold USD / Bought AUD - 31 Oct 2022 USD -20,313,571.83 -363,400.54 -0.14
Sold USD / Bought CAD - 31 Oct 2022 USD  -5790331.22 -74,49330 -003
Sold USD / Bought CNY - 31 Oct 2022 UsSD -11,72191884 -34,87623 -001
Sold USD / Bought EUR - 31 Oct 2022 USD  -3,886,806.52 502031 0.00
Sold USD / Bought GBP - 31 Oct 2022 USD  -2,973,03451 -13,260.95 -001
Sold USD / Bought NZD - 31 Oct 2022 USD  -4,227,604.80 -80,014.49 -003
Sold USD / Bought SGD - 05 Oct 2022 Usb -4484.92 37.18 0.00
Sold USD / Bought SGD - 31 Oct 2022 USD  -4,230,547.04 -34,25847 -0.01
AR ERE SR T -577,668.30 -0.22
#FA/L G UsD -46,773.55 -0.02
UsD 256,002,695.05 100.00

LIRS MR A 3 T S Ak h- 30 o



“@ﬁﬂ%

107 19 & 82 ph29230p &8 pIEeg )2 PF

2021/2022
EEH
e :
B 6,429,964.05
B 1 0.0C
- EAE 0.0C
[N S TR VA
S O 2,967.9¢
- f Al 0.0C
USRS 5,714,338.44
Jor
SHTEH = 626,841.12
SEEEF 0.0C
AR EN 0.0C
H o r 36336,24
[ERNE-S— 12,810,447.85
A enfl g
SRR E 0.0C
S$HLE B 0.0C
Litend @ g4 0.0C
A
-EAH A 0.0C
S AL S 0.0C
ot 0.0C
RbEf(Taxe d’Abonnement) -157,174.9¢
FrcE Ly -5,035,336.8¢
Hi 2 -3,2213.15
3 s -5,195,724.97
A E A 7,614,722.88
FRANE/AL A
SEHEEL 0.0C
-HEERE -21,499,980.35
SEBY R 0.0C
BV R ) -6,322,822.98
SRR -3,102,723.9¢
SR 0.0C
SLHEH 0oc
° ORI E /AL -23,310,804.41
AR TR/ RaiE R
SEEEL 0.0C
-EEE -81,963,976.15
EX 20 0.0C
BT 5,866.77
SRR 10,129.47
SFAM N EED i oehy B (TBAR B) 0.0C
B 1 0.0C
AR EHTE 0.0C
YW E -105,270,517.90
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iA
BEZ R HLE 253,376,092.73
(% & 30275029310 % =)
I A 0.0C
BT E 3,251,044.17
MY EREL G £ 0.0C
R A A | e 4 £ (Upfront-payments) 0.0C
Tt
-FE 1,370,207.73
- w2 H AR 0.0C
R ] 0.0C
) XESI SN 37147427
T 3 TR B e ~ 0.0C
AR
S AL ARG 17009,62
SR 0.0C
-HEE A 502,045.88
Hi e 28 0.0C
T 00C
AR RAEF
SEEER S 0.0C
NTEE 0.0C
SFAB PN FED B e b (TBAR B) 0.0C
SR 0.0C
AR e 0.0C
SRR R 36,086.5C
FAEG 258,923,960.90
HELF R -1,390,718.64
AL G 00C
§E o ] £ 0.0C
LHR L P A £ 5 0.0C
AL 0.0C
[ Rt
- E;? w K BN -475,981.07
SR 0.0C
-HEE R 0.0C
T A1 -75,78036
A s AR -365,030.95
X RIFL
SEEER S 0.0C
AR 00C
SFASP AP B e b (TBAR B) 00C
SRS 0.0C
SEim AN 0.0C
Y R ) -613,754.8C
P RE -2,921,265.85
+hEETA 256,002,695.05
F

FHEL MBI, - SRS
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HEEXE THROESE [ R0 B 5 730,531,918.47 94.0C
wE 723,207,279.40 93.05
b 32 5,751,049.68 0.74
AU0000033359  Healius Shs 154,990 AUD 338 347,422.68 0.05
AUO00000IPL1 Incitec Pivot Shs 224,016 AUD 3.53 523,01091 0.07
AUO00000MTSO  Metcash Shs 343377 AUD 3.89 883,907.38 0.11
AUOO0000PRU3  Perseus Mining Shs 306,388 AUD 153 309,77041 0.04
AUOOOOOORIO1  Rio Tinto Shs 25275 AUD 93.80 1,570,059.58 0.2C
AUOOO000SHL7  Sonic Healthcare Shs 104,072 AUD 3071 2,116,878.72 027
PR 1,193,668.32 015
AT0000743059 oMV Shs 32,019 EUR 37.28 1,193,668.32 0.15
FEZ 3,740,838.23 048
BMGO0450A1053  Arch Capital Group Shs 12444  USD 4618 584,311.76 0.0¢
BMG0692U1099  Axis Capital Holdings Shs 44,073 USD 50.95 2,283,044.83 0.2
BMG9078F1077  Triton International Shs 15364 USD 5592 873,481.64 011
4 £ & 17,911,233.73 231
CA01626P1484  Alimentation Couche-Tard Shs 27,547 CAD 56.54 1,158,544.60 0.1t
CA0467894006  Atco-I- Shs 18,878 CAD 4242 595,674.89 0.0€
CA11777Q2099 B2Gold Shs 278741 CAD 4.23 877,049.02 011
CA0679011084  Barrick Gold Shs 50,518 USD 1522 781,551.96 0.1C
CA1348011091  Canaccord Genuity Group Shs 36,559 CAD 674 183,289.19 0.03
CA19239C1068  Cogeco Communications Shs 5200 CAD 7161 276,987.18 0.04
CA2918434077  Empire -A- Shs 35,196 CAD 3477 910,291.83 012
CA3180714048  Finning International Shs 121,483 CAD 2422 2,188,629.72 0.2¢
CA9611485090  George Weston Shs 14903 CAD 146.80 1,627,355.37 021
CA3759161035  Gildan Activewear Shs 50,894 CAD 3939 1,491,197.65 0.1%
CA5394811015 Loblaw Companies Shs 27919 CAD 111.27 2,310,790.60 03C
US5500211090 Lululemon Athletica Shs 4,605 USD 302.53 1,416,459.03 0.1¢
CA82509L1076  Shopify -A- Shs 32,200 CAD 36.68 878,552.75 011
CA8672241079 Suncor Energy Shs 19560 CAD 3881 564,670.55 0.07
CA87505Y4094  Tamarack Valley Energy Shs 267,086 CAD 382 75892198 0.1C
CA8787422044  Teck Resources -B- Shs 9,809 CAD 4196 306,156.06 0.04
CA8849037095 Thomson Reuters Shs 2356 CAD 142.08 248,995.15 0.03
CA8910546032 Torex Gold Resources Shs 32,458 CAD 945 22815827 0.03
CA98462Y1007  Yamana Gold Shs 240,242 CAD 620 1,107,957.93 0.14
2% 1,996,163.87 0.2¢
DK0010244508 AP Meller - Maersk - B- Shs 770 DKK 13,800.00 1,428,902.82 0.1
DK0060083210  D/S Norden Shs 9,121 DKK 321.80 394,694.77 0.05
DK0060252690  Pandora Shs 3,512 DKK 365.40 172,566.28 0.02
SH 2,717,946.19 0.35
FI0009000681 Nokial Shs 510,631 EUR 439 2,240,39351 0.2%
F10009002422 Outokumpu Shs 134,484 EUR 355 477,552.68 0.0¢
PENS| 25,527,801.40 3.2¢
FRO000120628  AXA Shs 118338 EUR 2259 2,673,255.42 034
FR0000125338 Capgemini Shs 30,703 EUR 161.15 4,947,788.45 0.64
FR0000120172  Carrefour Shs 21941 EUR 1433 314,304.83 0.04
FR0O000125007 Compagnie de Saint-Gobain Shs 42500 EUR 36.67 1,558,262.50 0.2C
FROO1400AJ45 Compagnie Generale des Etablissements Michelin Shs 105,301 EUR 2281 2,401,915.81 031
FR0000130452 Eiffage Shs 24,943  EUR 81.94 2,043,829.42 0.2¢
FR0010208488 Engie Shs 231,192 EUR 1194 2,759,970.10 0.3t
FR0010221234 Eutelsat Communications Shs 99341 EUR 781 77585321 0.1C
FR0010259150 Ipsen Shs 11,172 EUR 94.50 1,055,754.00 0.14
FR0000044448 Nexans Shs 6,832 EUR 90.40 617,612.80 0.0¢
FR0000120578 Sanofi Shs 20331 EUR 7879 1,601,879.49 021
FRO000130809  Société Générale Shs 41,048 EUR 2056 843,741.64 011
FRO000120271  TotalEnergies Shs 53,285 EUR 4855 2,586,986.75 033
FRO000125486  Vinci Shs 16,114 EUR 83.57 1,346,646.98 0.17
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EraC| 17,146,761.29 221
DE0005190003 Bayerische Motoren Werke Shs 43,939 EUR 70.07 3,078,805.73 040
DE0005557508 Deutsche Telekom Shs 334,486 EUR 17.76 5941,140.33 0.77
DEOOOHLAG475  Hapag-Lloyd Shs 1,495 EUR 175.70 262,671.50 0.03
DEOOOLEG1110  LEG Immobilien Shs 2,823 EUR 59.76 168,702.48 0.02
DE0007100000  Mercedes-Benz Group Shs 84,103 EUR 52.13 4,384,289.39 0.57
DE0007030009  Rheinmetall Shs 5482 EUR 160.50 879,861.00 0.11
DEO007037129 RWE Shs 24,615 EUR 38.60 950,139.00 0.12
DEO007664039 Volkswagen Shs 11,441 EUR 129.46 1,481,151.86 0.19
R 7,719,581.99 0.96
IEOOB4BNMY34  Accenture -A- Shs 20,751 USD 26026 5,490,953.35 0.70
IEOOBTN1Y115 Medtronic Shs 26440 USD 82.90 2,228,628.64 029
IDEEAED| 3,104,497.65 0.4cC
ILO006625771 Bank Hapoalim Shs 180496 IS 3025 1,563,202.41 0.20
IL0006046119 Bank Leumi Le-Israel Shs 175,816 ILS 30.62 1,541,295.24 020
ERS 7.272,257 47 0.94
IT0001233417 A2A Shs 1,126,041 EUR 1.00 1,120,410.80 0.14
IT0O000062072 Assicurazioni Generali Shs 57,592 EUR 14.10 811,759.24 011
IT0005218380 Banco BPM Shs 467,409 EUR 270 1,260,602.07 0.16
IT0000066123 BPER Banca Shs 283248 EUR 158 446,823.72 0.06
IT0003132476 Eni Shs 190,042 EUR 11.04 2,098,443.76 027
ITO003027817 Iren Shs 156,598 EUR 133 207,805.55 0.03
ITO005043507 ovs Shs 269,854 EUR 169 455,513.55 0.06
ITO005278236 Pirelli Shs 259,505 EUR 336 870,898.78 011
p & 45,343,349.07 5.83
JP3242800005 Canon Shs 41,600 JPY 3,172.00 930,002.43 0.12
JP3820000002 Fuji Electric Shs 39300 JPY  5290.00 1,465,229.98 019
JP3274070006 Gree Shs 69,800 JPY 881.00 433,400.00 0.06
JP3768600003 Haseko Shs 31,000 JPY 157100 343,23807 0.04
JP3294460005 Inpex Shs 108,600 JPY  1,359.00 1,040,176.07 0.13
JP3152820001 Internet Initiative Japan Shs 16200 JPY 222100 253,583.59 0.03
JP3143600009 ITOCHU Shs 89,800 JPY  3,501.00 2,215,776.86 028
JP3726800000 Japan Tobacco Shs 17900 JPY 237400 299,496.20 0.04
JP3386030005 JFE Holdings Shs 66,100 JPY  1,341.00 624,723.46 0.08
JP3289800009 Kobe Steel Shs 234,100 JPY 580.00 956,94501 0.12
JP3877600001 Marubeni Shs 221300 JPY 126800 1977,690.11 025
JP3868400007 Mazda Motor Shs 44900 JPY 956.00 302,525.37 0.04
JP3898400001 Mitsubishi Shs 88,600 JPY  3,96800 2477781.24 032
JP3893600001 Mitsui Shs 260,000 JPY  3,089.00 566042227 0.73
JP3738600000 NGK Spark Plug Shs 83,700 JPY  2,562.00 1511,339.93 0.19
JP3657400002 Nikon Shs 49,700 JPY 1,367.00 478,831.24 0.06
JP3381000003 Nippon Steel Shs 125,600 JPY 200650 1,776,177.56 023
JP3735400008 Nippon Telegraph & Telephone Shs 238,100 JPY  3,906.00 6,554,64551 0.84
JP3672400003 Nissan Motor Shs 67400 JPY 460.20 218,607.01 0.03
JP3762900003 Nomura Real Estate Holdings Shs 69,600 JPY 327500 1,606,490.34 021
JP3197600004 Ono Pharmaceutical Shs 23,600 JPY  3,381.00 562,360.42 0.07
JP3436120004 SBI Holdings Shs 101,100 JPY  2,596.00 1,849,751.63 024
JP3663900003 Sojitz Shs 148,440 JPY 212400 2,222,097.10 029
JP3404600003 Sumitomo Shs 250,100 JPY  1,802.50 3,177,2214.53 041
JP3409800004 Sumitomo Forestry Shs 166,200 JPY 220500 2,582,838.12 033
JP3402600005 Sumitomo Metal Mining Shs 30,800 JPY  4,160.00 903,028.84 012
JP3573000001 Tokyo Gas Shs 65400 JPY 245100 1,129,740.33 015
JP3569200003  Tokyu Fudosan Holdings Shs 193500 JPY  751.00 1,024,185.17 013
JP3942800008 Yamaha Motor Shs 40,100 JPY  2,707.00 765,050.68 0.10
R & F 1,427,804.81 0.1€
LU056997440