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599,297,873

1,356,318
7.933,549
213,044
1,631,286
5,173,080
51

16,307,328

276
5,410,390
5,276,940

749,872
107,789
117,368
3,886
4,351,052

16,017,573

289,755

(118379,084)
27,013,620

( 572268)
4,832,203

12,894,471

16,981,660
( 11,741,064)
6,375,669
2,905,392

14,521,657

27,705,883

32,673,359
(315,720,624)

(283,047,265)

343,956,491
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1,323,608
131,463
349,734
582,645
225,636

5,098,543
418,326

2,214,959
13,929

LRl ey

j= 0103

1.

FREEELE
GBP 3,000,000
GBP 4,000,000

GBP 3,000,000

GBP 12,000,000
GBP 1,000,000
GBP 19,000,000

GBP 10,000,000
GBP 11,000,000

GBP 4,000,000
GBP 12,000,000

HE

Breedon Group Plc

CVS Group Plc

Ergomed Plc

Gamma Communications Plc

Impax Asset Management Group Plc
SigmaRoc Plc

YouGov Plc

KE
Boku Inc Reg
Meta Platforms Inc 'A’

F—AKSU7
National Australia Bank Ltd FRN 5/1/2024
National Australia Bank Ltd FRN 8/1/2024

TS5V
Credit Agricole SA 3/10/2023 (Zero Coupon)

SF:

Mitsubishi UF] Trust & Banking Corp FRN 24/8/2023
Mizuho Bank Ltd 4.50% 5/6/2023

Sumitomo Mitsui Banking Corp FRN 12/6/2023

FS4
ABN AMRO Bank NV 1/6/2023 (Zero Coupon)
ING Bank NV 6/11/2023 (Zero Coupon)

HE
DBS Bank LTD 30/8/2023 (Zero Coupon)
Mizuho Bank Ltd 4.52% 12/6/2023

_20_

4,599,538 1.34
2,755,464 0.80
3,602,260 1.05
6,758,682 1.96
1,574,939 0.46
2,977,549 0.86
4,078,679 1.19
26,347,111 7.66
3,145,242 091
2,950,532 0.86
6,095,774 1.77
32,442,885 943
3,000,000 0.87
4,000,000 1.17
7,000,000 2.04
2,953,325 0.86
2,953,325 0.86
12,000,000 349
999,981 0.29
19,000,000 5.52
31,999,981 9.30
9.997,483 291
10,752,098 312
20,749,581 6.03
3,951,440 1.15
11,999,615 349
15,951,055 4.64
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il sn (BT ) i
KE
GBP 10,000,000 Bank of America NA 7/8/2023 (Zero Coupon) 9,909,918 2.88
9,909,918 2.88
THELAE R A ET 88,563,860 25.75
A=Y v )b-R—)\—
FT—ABSU7
GBP 6,000,000 Toyota Finance Australia Ltd 12/9/2023 (Zero Coupon) 5,919,530 172
5,919,530 1.72
~N)LF—
GBP 24,000,000 Sumitomo Mitsui Banking Corp 12/6/2023 (Zero Coupon) 23,967,436 6.97
23,967,436 6.97
TS5VRA
GBP 5,000,000  Antalis SA 9/6/2023 (Zero Coupon) 4,995,087 145
GBP 1,000,000 BRED Banque Populaire 24/8/2023 (Zero Coupon) 988,973 0.29
GBP 4,000,000 Managed and Enhanced Tap Magenta Funding ST SA 1/6/2023 (Zero Coupon) 4,000,000 116
GBP 4,000,000 Managed and Enhanced Tap Magenta Funding ST SA 1/6/2023 (Zero Coupon) 3,989,625 1.16
GBP 10,000,000 Managed and Enhanced Tap Magenta Funding ST SA 9/6/2023 (Zero Coupon) 9,990,175 291
GBP 8,000,000  Satellite SASU 22/6/2023 (Zero Coupon) 7,979,354 2.32
31,943,214 9.29
r1Y
GBP 12,000,000 Allianz SE 26/7/2023 (Zero Coupon) 11,918,118 346
11,918,118 346
PAIWI VR
GBP 8,000,000 Matchpoint Finance Plc 12/6/2023 (Zero Coupon) 7,989,193 2.32
GBP 7,000,000 Matchpoint Finance Plc 11/8/2023 (Zero Coupon) 6,935,423 2.02
14,924,616 4.34
WwotyIILo
GBP 2,000,000 Albion Capital Corp SA 20/6/2023 (Zero Coupon) 1,995,311 0.58
GBP 15,000,000 Sunderland Receivables SA 12/6/2023 (Zero Coupon) 14,979,648 4.36
16,974,959 494
TS5
GBP 14,000,000  PACCAR Financial Europe BV 14/6/2023 (Zero Coupon) 13,977,636 4.06
GBP 3,000,000 Toyota Motor Finance 21/7/2023 (Zero Coupon) 2,980,921 0.87
16,958,557 493
AL R
GBP 1,000,000  UBS AG 5/6/2023 (Zero Coupon) 999,539 0.29
GBP 8,000,000  UBS AG 6/6/2023 (Zero Coupon) 7,995,387 233
GBP 6,000,000 UBS AG 7/6/2023 (Zero Coupon) 5,995,857 1.74
14,990,783 4.36




AR il (R ) i
RE
GBP 8,000,000  National Westminster Bank Plc 1/6/2023 (Zero Coupon) 8,000,000 2.33
GBP 8,000,000 National Westminster Bank Plc 1/6/2023 (Zero Coupon) 7,993,209 2.32
GBP 9,000,000 National Westminster Bank Plc RegS 7/6/2023 (Zero Coupon) 8,993,452 261
24,986,661 7.26
KE
GBP 4,000,000 Mont Blanc Capital Corp 15/6/2023 (Zero Coupon) 3,993,094 116
GBP 11,000,000  Nieuw Amsterdam Receivables Corp 12/6/2023 (Zero Coupon) 10,985,141 3.20
GBP 9,000,000 Sheffield Receivables Co LLC 12/6/2023 (Zero Coupon) 8,987,789 261
23,966,024 6.97
A= ¥ V- R=—FF 186,549,898 54.24
JNER gy ST 9 W2 E 7 T \ 7z
E%?@ggfﬁ%géfgﬁ??é" Egg%@%@ﬁﬂfﬁ%fﬂﬁl ENTW5HEE 307556643 8942
EEIRERAF—L
ZALILS VR
330,848 BlackRock ICS Sterling Liquid Environmentally Aware Fund (Dist) 33,067,374 9.61
33,067,374 961
HEHEE R ¥ — 2465 33,067,374 9.61
P A A EES: (Rl 45t 340,624,017 99.03
Z DR DHEE B 3,332,474 0.97
MBEATT(ERYF) 343,956,491 100.00
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ERMTFUNT« JHER
ESREEN
FT—ZASU7
30,340  Xero Ltd HSBC 267,253
267,253
N)vF—
(' 33693) Umicore SA HSBC 110,726
110,726
hr5
31,069 Canadian Pacific Kansas City Ltd JP Morgan ( 82736)
( 82736)
FIR—T
89479  Vestas Wind Systems A/S HSBC 58,861
58361
PRV
(' 40,286) Kone Oyj B’ Goldman Sachs 12,192
54,670  Konecranes Oyj HSBC ( 46.835)
( 34,643)
TS5V
25,049  Euronext NV JP Morgan (' 200936)
3604 LVMH Moet Hennessy Louis Vuitton SE Societe Generale ( 216,982)
79,506  STMicroelectronics NV Societe Generale ( 315,154)
( 733072)
LISV R
902,015  AIB Group Plc JP Morgan ( 62243)
56,563  Bank of Ireland Group Plc Goldman Sachs ( 16,686)
648,027 Bank of Ireland Group Plc JP Morgan (' 400,212)
(' 29109) Kerry Group Plc A’ HSBC 58251
( 47046) Kingspan Group Plc HSBC (56,000
( 476,890)
T304
( 82452) ]DE Peet's NV Societe Generale 27,025
(' 90885) Universal Music Group NV JP Morgan 45,076
72,101
A9I—=F
(676450 H & M Hennes & Mauritz AB 'B’ JP Morgan 46,553
( 163,348) Hexagon AB'B Societe Generale ( 133539)
(1 290927) Nibe Industrier AB 'B’ Societe Generale 221,621
134,635
A4 X
5943 Lonza Group AG Reg Goldman Sachs ( 76.801)
(' 2463) Partners Group Holding AG Societe Generale 66,275
( 28725) SGS SA Reg Goldman Sachs ( 24409)
( 34935)
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T 4% W5 HEF ARTHIRER, (R
HE

68444  4imprint Group Plc JP Morgan 239,678

( 853,684) abrdn Plc Goldman Sachs 59,758
(2,034,139)  Alliance Pharma Plc JP Morgan 160,190
702,671  Ascential Plc Goldman Sachs ( 77294)
838,835  Ashmore Group Plc Societe Generale (' 109,071)
96,713  Ashtead Group Plc HSBC 228,243

( 86,159) Associated British Foods Plc JP Morgan 77974
266,400  Auction Technology Group Plc Goldman Sachs 206,663

( 599,944) Aviva Plc HSBC 100,791
(1,187,908) Bakkavor Group Plc HSBC 39,200
1,107,244  Baltic Classifieds Group Plc HSBC 44,290
( 682,326) BBGI Global Infrastructure SA JP Morgan 29,047
111,691  Bellway Plc Goldman Sachs ( 230.852)
(1,500,000) BioPharma Credit Plc Goldman Sachs 8,796
( 836,245) Bridgepoint Group Plc Reg HSBC 113,060
( 69419) British American Tobacco Plc HSBC 149,955
(1 926,110) BT Group Plc HSBC ( 107,523)
77218  Bunzl Plc JP Morgan 19,305

( 101473) Burberry Group Plc HSBC 336,768
522,199  Bytes Technology Group Plc HSBC 435514
767,018 Chemring Group Plc JP Morgan ( 153404)
385,189  Compass Group Plc JP Morgan 577,783
141,661 Computacenter Plc JP Morgan (' 25499)

( 311,794) ConvaTec Group Plc HSBC 20,578
( 73185) Craneware Plc Goldman Sachs 201,259
( 21,784) Croda International Plc Goldman Sachs 21,814
( 49981) DCC Plc Goldman Sachs 22491
75,625  Dechra Pharmaceuticals Plc JP Morgan ( 220.825)
1,547,974  Deliveroo Plc HSBC 3,096
( 72584) Diageo Plc HSBC 127,958
108,127  Diploma Plc JP Morgan 426,020
735825  Dr Martens Plc Goldman Sachs ( 97,865)
178929  Dunelm Group Plc HSBC ( 108,624)
220,298  Electrocomponents Plc Goldman Sachs (' 122,045)

( 89495) Energean Plc Goldman Sachs ( 9694)
( 55291) Experian Plc HSBC ( 75218)
(' 97621) Frasers Group Plc Goldman Sachs 99,085
417927  Future Plc Goldman Sachs (1 967,013)
26,387  Games Workshop Group Plc HSBC ( 75203)

( 50,376) Genus Plc HSBC 25,188
824,633  Grafton Group Plc (Unit) HSBC ( 128,643)
416522  Great Portland Estates Plc (REIT) HSBC (- 91218)
126,191 Halma Plc HSBC 29,024

_24_



R ()

®E= B3] G 14BF (B )
HEE)

172,524  Hargreaves Lansdown Plc Societe Generale 20,405

( 480,644) HgCapital Trust Plc HSBC ( 213,286)
(1,160,405)  Hicl Infrastructure Plc HSBC 109,078
137975  Hill & Smith Plc HSBC 168,330
(1,551,252) Hipgnosis Songs Fund Ltd JP Morgan 100,056
223,620  Hiscox Ltd Societe Generale 49,196
611,410 Howden Joinery Group Plc HSBC (' 240,896)

(1 979,389) Ibstock Plc Societe Generale 149,651
130,961  Indivior Plc Goldman Sachs (17,025)
1,019,395 IntegraFin Holdings Plc JP Morgan ( 366,982)
226439  Intermediate Capital Group Plc Goldman Sachs 258,140

( 306,297) International Distributions Services Plc HSBC 147,329
( 66470) Intertek Group Plc Societe Generale 16,618
( 552,357) IWG Plc Goldman Sachs 20414
(1,011,830) J Sainsbury Plc JP Morgan 186,177
1,179,725  JD Sports Fashion Plc Societe Generale (' 105,409)
207,037 JET2 Plc HSBC 24,844

( 88601) Johnson Matthey Plc HSBC 162,054
( 538454) Kingfisher Plc JP Morgan 100,253
( 879,762) Legal & General Group Plc JP Morgan ( 31671)
(4,398,318) Lloyds Banking Group Plc HSBC 70,153
89,343  London Stock Exchange Group Plc HSBC 247451
609,648  Melrose Industries Plc Goldman Sachs 51,213
1,079,803  Moneysupermarket.com Group Plc HSBC (1 192,809)
( 795,307) Moonpig Group Plc JP Morgan ( 6362)
166,684 Morgan Sindall Group Plc HSBC 62,346

( 290,629) National Express Group Plc JP Morgan 34,294
( 172494) National Grid Plc Societe Generale 79,347
190,298  Next 15 Group Plc HSBC ( 148432)

( 827211) Ninety One Plc Societe Generale 176,196
(1,265,980) Octopus Renewables Infrastructure Trust Plc HSBC 58,235
537486  OSB Group Plc JP Morgan 8,600
90,346  Oxford Instruments Plc JP Morgan (' 65,009)
119893  Persimmon Plc Societe Generale ( 158,858)

( 483980) Pets at Home Group Plc HSBC 60,014
264,107  Polar Capital Holdings Plc HSBC 92,437
(1,963,129) Primary Health Properties Plc (REIT) HSBC 80,347
( 754,040) PZ Cussons Plc JP Morgan 102,549
918875  QinetiQ Group Plc JP Morgan ( 115512)
44964  Reckitt Benckiser Group Plc Societe Generale (- 80,036)

( 401,593) Redde Northgate Plc HSBC 12,048
396,026 RELX Plc Goldman Sachs 249,496

( 272,049) Rentokil Initial Plc Goldman Sachs 11,812
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1,004,920  Rotork Plc Societe Generale (1 98482)
( 174,247) Sage Group Plc HSBC (1 118488)
( 652,231) Scottish Mortgage Investment Trust Plc JP Morgan ( 366,554)

454,073  Serica Energy Plc HSBC ( 67,203)
( 84,749) Severn Trent Plc Goldman Sachs 100,851
116,084  Shell Plc Societe Generale ( 161,937)

5,681,686  SIG Plc HSBC (1 124997)
( 159404) Softcat Plc HSBC ( 57.385)
( 15440) Spirax-Sarco Engineering Plc Goldman Sachs (- 24767)

395,030  Spirent Communications Plc Goldman Sachs 8,691
( 545978) SSP Group Plc Goldman Sachs ( 57.874)
395,037  Standard Chartered Plc Goldman Sachs 71,897
( 17,780) State Bank of India Reg GDR JP Morgan ( 2873)
(1,242494) Supermarket Income Plc (REIT) JP Morgan 68,311
( 121,385) Telecom Plus Plc Goldman Sachs 300,230
(1,027,580) Tesco Plc Goldman Sachs 117,144
(' 94359) Travis Perkins Plc Goldman Sachs 44537
(' 67,299) Unilever Plc Goldman Sachs 189,783
( 181,164) United Utilities Group Plc HSBC 107,793
300,092  Vesuvius Plc JP Morgan 20,406
249,087  Vesuvius Plc Societe Generale 16,938
(1,520,782)  Vodafone Group Plc Goldman Sachs 190,402
1,058,071  Watches of Switzerland Group Plc HSBC ( 893,115)
432,232 'WH Smith Plc Goldman Sachs (' 354,430)
129,688  Whitbread Plc Goldman Sachs 49,281
1,328492
KE

31,294 Activision Blizzard Inc Goldman Sachs 52,329
4598  Adobe Inc JP Morgan 92,607
26480  Agilent Technologies Inc JP Morgan ( 364,504)
51,464  Alphabet Inc 'A’ JP Morgan 638,571
54014  Amazon.com Inc Goldman Sachs 411,248
19,257  Applied Industrial Technologies Inc HSBC ( 52269)

( 77,345) Arbor Realty Trust Inc (REIT) Goldman Sachs 3,749
( 4313) Asbury Automotive Group Inc Goldman Sachs ( 37872)
(' 11433) Atlassian Corp Ltd A’ JP Morgan (' 394554)
( 15207) Block Inc Goldman Sachs ( 52455)
( 4803) Boston Beer Co Inc 'A’ JP Morgan (' 95369)
(' 50489) Campbell Soup Co JP Morgan 166,203
( 26868) CarMax Inc Goldman Sachs (- 11,069)
( 7701) Casey's General Stores Inc Goldman Sachs 24,138
( 7892) Caterpillar Inc Goldman Sachs 26,394
(' 60,100) Cheesecake Factory Inc Goldman Sachs 1457
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(' 40962) Chewy Inc’'A’ Goldman Sachs 149,566
( 137,634) CNH Industrial NV Goldman Sachs 126,749
( 84,017) Conagra Brands Inc Goldman Sachs 137,099
( 3496) Costco Wholesale Corp JP Morgan ( 19543)
59,584  Criteo SA ADR Goldman Sachs (1 24548)
17,182  Danaher Corp Goldman Sachs ( 30675)
18011  Dick’s Sporting Goods Inc Goldman Sachs (1 138222)

( 22697) Edwards Lifesciences Corp Goldman Sachs 135,496
(' 10938) Equifax Inc Goldman Sachs ( 28893)
26,780  Herc Holdings Inc Goldman Sachs 20,768

( 5416) Home Depot Inc JP Morgan 10,107
( 28858) HP Inc Goldman Sachs ( 4196)
(' 12259) HP Inc JP Morgan 4,357
4,650 Intuit Inc JP Morgan ( 63708)

( 37,769) Kraft Heinz Co HSBC 99,464
131,136 Leslie’s Inc Goldman Sachs ( 138565)

(' 4917) Lululemon Athletica Inc JP Morgan 200,350
( 86,387) Macerich Co (REIT) JP Morgan 28,612
16,722  Mastercard Inc 'A’ Goldman Sachs ( 316,636)
28800  Microsoft Corp Goldman Sachs 589,541
6,361 MongoDB Inc Goldman Sachs 108,012
38159 Nasdaq Inc JP Morgan ( 12638)
10902 NVIDIA Corp Goldman Sachs 811,601
33694 PayPal Holdings Inc JP Morgan ( 250431)
55,687 RingCentral Inc 'A’ Goldman Sachs 291,503

( 171,807) Robinhood Markets Inc A’ JP Morgan (9715
( 47440) Rollins Inc Goldman Sachs 127,807
1,721  S&P Global Inc Goldman Sachs 528
17977  S&P Global Inc HSBC 97,008
227,377  SiriusPoint Ltd Goldman Sachs 66,125
44,312  Taiwan Semiconductor Manufacturing Co Ltd ADR Goldman Sachs 415,235

(' 11,756) Target Corp Goldman Sachs 246,816
(' 19203) Texas Roadhouse Inc Goldman Sachs 7,446
659  Thermo Fisher Scientific Inc Goldman Sachs ( 10871)
11,706 ~ Thermo Fisher Scientific Inc HSBC (371,823)
28804  Trade Desk Inc 'A’ Goldman Sachs 134,492
6,372 United Rentals Inc Goldman Sachs 7,618
18360  Visa Inc 'A’ Goldman Sachs (1 229,741)

( 58120) Warner Music Group Corp 'A’ JP Morgan 211,747
47964  Wayfair Inc 'A’ Goldman Sachs 141,496

( 42999) WillScot Mobile Mini Holdings Corp Goldman Sachs ( 12157)
( 7419) Wingstop Inc Goldman Sachs 52,920
2,968,705

BRt QR 2 5 7 AR =T ¥ —#HH - 412,326,8225: K ~ K) 3,578,497
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- ERLBOIIR  REDHGIE
W EHER 2, HE wHAE R— v —1e%E & (18)
FHKYR) (FHRVR)
ERMFUNT 1 JEm
SEERs|
(27 USD  E-Mini S&P 500 Index Futures June 2023 20236 A 4573796 (264,626)
(614) GBP  FTSE 100 Index Futures June 2023 2023%£ 6 H 45,970,180 663,597
(524) GBP FTSE 250 Index Futures June 2023 2023%E 6 H 19,753,752 (196,738)
&t 302,233
EE  HFN BN 5w E]DES HH AT, (1R)
(HKRVER)
ERFUINT « TEm
RRBFTERETH
Ay IEERUR RIVEREIESF IS X
State Street Bank &
AUD 21442679  GBP 11,505,345 Trust Company 15/ 6 /2023 ( 280,210)
State Street Bank &
GBP 270,160  AUD 508,356 Trust Company 15/ 6 /2023 4,037
(276,173
ANy IBRFERURERAA R - TS VBIRENISF ISR
State Street Bank &
CHF 8497438  GBP 7,574,497 Trust Company 15/ 6 /2023 ( 44,061)
State Street Bank &
GBP 89,077 CHF 99,547 Trust Company 15/ 6 /2023 860
(_43201)
ANy IJZFERLUA TV a 7hHEARTEREIISE IS X
State Street Bank &
CNH 33024 GBP 3,775 Trust Company 15/ 6 /2023 ( 29)
State Street Bank &
GBP 132 CNH 1,149 TrustCompany 15/ 6 /2023 1
( 28)
Ay IBRERALEI-ORRENE ISR
State Street Bank &
EUR 177875775  GBP 155,318,355 TrustCompany 15/ 6 /2023 (1,818,674)
State Street Bank &
GBP 3129667 EUR 3,594,201 TrustCompany 15/ 6 /2023 28,014
(1,790,660)
Ay J%EERUBARMEREISEI S X
State Street Bank &
GBP 57634 JPY 9,756,260 TrustCompany 15/ 6 /2023 1,310
State Street Bank &
JPY 27684977  GBP 162,555 TrustCompany 15/ 6 /2023 ( 2726)
(1416
ANy JZERUCK RIVEBIRERISF IS A
State Street Bank &
GBP 2909270 USD 3,640,587 TrustCompany 15/ 6 /2023 ( 30.854)
State Street Bank &
USD 78,693,300 GBP 62,139,574 TrustCompany 15/ 6 /2023 1,412,838
1,381,984
BRI E R b 17 AR - v —RHH - 2424238109 K~ F) (729494)
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AVATFATa—Yath-Fryy o) —Apl
79vsuvy7-1CS-USILIYx)—-77 Y FOEMHREIZONWT
(RIHAIH] 1 20224E10 5 1 H~20234 9 H30H)

AVAT 4 Ta—=YaFrh-Fyry oY) —Aple(TANVT ¥ FEREBEN) 7Ty 270y 27-1CS-U
SFLYPx )= 77 FBLFICS 79v2uy27-1CS-USPLYxY—-T7 )37 Ivruay
74 ) R=F =K~y VT 7V FREEBANY VDY), (BN Vi L) PBENR L $ LI EREE
ZFC AR 1 Il (f4E 9 AR H) T

X o TATREL BT ORI (h8) TH 520234 9 HI0ABAEDOHEZ THEH L EIFE5,

BB TIvrav s 4 ) R=F =KX ANv I T 7Y FREBEANY YVHY)IZOWTIRIEHTH S
20244 1 H2BHBA.ICS 799 27uavy27-1CS-USPLIY X)) —- 77 Y FOMAZITEVWELFA,

BENRT 7 FOMBEIILTO@EY T,

ICS 79v2uy2-1CS-USPLY¥YY—-77F

s TANT 2 FHCE =7 23 > W) SRS OF 1V RE0)
Wi o | 277 N RO EIRL 00 BRI 1 AKIEIRLET,
BREE | LTS R X ) AL Fe e S DR
e H 200849 H29H
NI I
Logprng | FELT7 7 KRB KBIRE £ > RIS B TOMHHES X DR
5% LAV E LT T,
T | ICEIEORERO D L L CHIIGRIEORIEIE LT 7 ¥ Kol
ot R, (RIS L OO ET BT 7 ¥ Kb LT bR E T
P 1 ORI LT 9 A30M) 1t & 1T 25
WSS | BUE LT R E T E A
AT Bkt B Et e
EHa 7T ray s Ty FRAVAVNTANTYE-YITF YR
BRI A TIv oAy IR EI N AV M A VY
TR AL J.PLENAY -2 AL =57 ¥

_29_



ICS J5vo0OvY-1CS-UShLIYvU—-T7UR
BREEE
202242108 1 Hh 520235 9 A30H F TOHIR

20234F 20224
Tk TV TR Fv

e e 863,938 168,658
SRR IAR D M () A ( 4681) 7
BERSSE 859,257 168,665
GE3 i ( 27,171) ( 23154)
RS 832,086 145511
AEER:

fE R ] e AL A D S A (788,642) (141,604)
MBBERSEt (788,642) (141,604)
RIS 43,444 3907
BRI EIIESHREE [CIRE T DHEEDIEN 43444 3907
ARG FHFICE L SN B DSCUEFHEE IS S NZERE v,

ICS JSwvo0Ovo-1CS-USKVIvPU—T7UR
[BSmTE SR EE CRE T 2 MEELEHESE
2023%E 9 A30HICHR T LIcREHEE
20234F 20224
TR Fv TRV

LiEpunegis 21,521,671 17,759,497
{8 R e B A A IR R 3 B AUE E BN 43,444 3907
1REEFENG |

R B AL D 54T 166,882,824 165,072,917

B R e B AEHR 0 B (166,260,950) (161,355,288)

SrBL4 T G A 322,844 40,638
RERENG | & D HEEDEN 944,718 3,758,267
HRHEE 22,509,833 21,521,671




ICS J3wvwoyOvo-1CS-UShLIvU—-T7UR

EfiEiREK
20234 9 A30RKRE

MMENERE

Bldx

&

A%l U CTAIEME CIE S % SR
mEEESE

meEsE

P

mERESE
BETEREISFREE CRE T SHEE

20234 20224F
TR PV TRV

583,687 859,380

36,546 4,985

22,102,897 20,755918
22,723,130 21,620,283

213,297 98,612

213,297 98,612

22,509,833 21,521,671
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I1CS J5vyo0OvY-1CS-USKLIvU—-T7UR
HEGMEISAMzR 20234 9 A30RKRTE

4\ 3 3

wam A 4 FEE e

T
Efi& (20224 9 30K :40.40%)
KE (20224 9 A30H:4040%)

50,000,000 USD US Treasury, FRN, 5.44%, 31/10/2023 50,004 0.22
574,165,000 USD US Treasury, FRN, 5.39%, 31/01/2024 574,151 2.55
197,170,000 USD US Treasury, FRN, 5.33%, 30/04/2024 197,108 0.87

2,020,000,000 USD US Treasury, FRN, 5.44%, 31/07/2024 2,020,598 898
1,347,215,000 USD US Treasury Bill, 5.30%, 03/10/2023 1,347,017 5.98
375,030,000 USD US Treasury Bill, 5.31%, 05/10/2023 374,865 1.67

52,785,000 USD US Treasury Bill, 5.30%, 10/10/2023 52,723 0.23
110,000,000 USD US Treasury Bill, 5.30%, 17/10/2023 109,758 0.49

32,420,000 USD US Treasury Bill, 5.32%, 19/10/2023 32,339 0.14

1,695,820,000 USD US Treasury Bill, 5.30%, 24/10/2023 1,690,350 751
18,090,000 USD US Treasury Bill, 5.31%, 26/10/2023 18,027 0.08
1,500,000,000 USD US Treasury Bill, 5.32%, 02/11/2023 1493173 6.63
199,805,000 USD US Treasury Bill, 5.36%, 09/11/2023 198,690 0.88

15,000,000 USD US Treasury Bill, 5.33%, 14/11/2023 14,905 0.07

40,590,000 USD US Treasury Bill, 5.39%, 05/12/2023 40,208 0.18

64,335,000 USD US Treasury Bill, 569%, 14/12/2023 63,642 0.28

47,840,000 USD US Treasury Bill, 5.34%, 21/12/2023 47,284 0.21
194,845,000 USD US Treasury Bill, 5.36%, 28/12/2023 192,389 0.86

10,670,000 USD US Treasury Bill, 541%, 11/01/2024 10,512 0.05

20,000 USD US Treasury Bill, 4.91%, 25/01/2024 20 -
100,056,400 USD US Treasury Bill, 0.00%, 30/01/2024 98,289 0.44

32,130,000 USD US Treasury Bill, 5.41%, 08/02/2024 31,524 0.14
268,440,000 USD US Treasury Bill, 5.44%, 22/02/2024 262,796 117

47,815,000 UsD US Treasury Bill, 5.45%, 07/03/2024 46,710 0.21
297,905,500 USD US Treasury Bill, 545%, 14/03/2024 290,713 1.29

40,050,000 USD US Treasury Bill, 5.44%, 21/03/2024 39,042 0.17

1,000,000 USD US Treasury Bill, 4.75%, 18/04/2024 975 -

68,200,000 USD US Treasury Bill, 5.00%, 16/05/2024 66,151 0.29

83,080,000 USD US Treasury Bill, 5.21%, 13/06/2024 80,168 0.36

81,500,000 USD US Treasury Bill, 5.33%, 08/08/2024 77937 0.35

52,360,000 USD US Treasury Bill, 541%, 05/09/2024 49,829 0.22

KE&E 9,571,897 4252
1209 2 & EAFT 9,571,897 42.52
IR0 B i AR 9,571,897 42.52
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R T WEHEF S me  LE0E - AREE
D I\—2Z L iKEXE | (20224F 9 A 30H :56.04%)
$17-% (20224 9 A30H:0.00%)
273,000,000 USD Bank of Nova Scotia plc 5.28% 02/10/2023 273,000 121
175,000,000 USD Royal Bank of Canada 5.29% 02/10/2023 175,000 0.78
1,350,000,000 USD TD Securities (USA) LLC 5.30% 02/10/2023 1,350,000 6.00
7 & et 1,798,000 799
735 Z(20224F 9 A30H:0.00%)
2,760,000,000 USD BNP Paribas SA 5.29% 02/10/2023 2,760,000 12.26
103,000,000 USD BNP Paribas SA 5.29% 02/10/2023 103,000 0.46
1,550,000,000 USD Credit Agricole SA 5.29% 02/10/2023 1,550,000 6.89
135,000,000 USD Credit Agricole SA 5.29% 02/10/2023 135,000 0.60
250,000,000 USD Natixis SA 5.29% 02/10/2023 250,000 111
1,975,000,000 USD Societe Generale SA 5.28% 02/10/2023 1,975,000 8.77
77 v AEE 6,773,000 30.09
5[ (20224 9 A30H:0.00%)
500,000,000 USD Barclays Capital, Inc. 5.27% 02/10/2023 500,000 2.22
el & E 500,000 2.22
KIE (20224 9 A30H :56.04%)
840,000,000 USD Bofa Securities Inc. 5.29% 02/10/2023 840,000 373
200,000,000 USD Bofa Securities Inc. 5.29% 02/10/2023 200,000 0.89
745,000,000 USD Citigroup Global Markets, Inc. 5.29% 02/10/2023 745,000 331
50,000,000 USD Citigroup Global Markets, Inc. 5.29% 02/10/2023 50,000 0.22
1,625,000,000 USD Wells Fargo Securities LLC 5.29% 02/10/2023 1,625,000 7.22
KE ARl 3.460,000 15.37
YN—=Z LRGN § 2 HE At 12,531,000 55.67
4% 2 U CAIEAME THE § 5 SRl e & at 22,102,897 98.19
Blé 583,687 2,59
T OO S L U A ( 176751) (078
RS REE CRE T SRR 22509833 10000
. BESH(
AEATHEONR HIZEE
DRI T2 EI S 10\ % ek T 7 i 2201
2 DSBS CIG | = 1T\ 2 T B 24 A 5 74.36
Z DD L 273
BESE 100.00
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