EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2021 12 27
2 ( 2020 9 26 2021 9 27 )

03-5293-3667

1/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

B AlE - x ENEEE
EmEgys | PEITEREEL e ey
B
I
B ERI(E Eo%
® FENEE
EAIAL(E Ol
I ( )
EEEA

2/76



¢

&)

¢

@

®

¢

@

®

*

mEHSEE | REEE |SEHsEs Em e HBEE 2
£ F10 |Ho— sk
—i8 (&t
FEI F20
o B B=
£ 40
15 i FRIU-FFF |&Y
- F 60 C2 i 2h)
LK A |EM
ik
F it iEE F12@8 |FIF
ALYwbEl (8
y ) t€F=F
B4
T ENEE AR 1E chiE® FrUFsFF|uL
T it 7R
F Mifth 2 3¢ [ Y |F7ub
(R {SEEEE &
CHsh =) ) Lo oS
(hH#)
W
i ) Iy=3d
i i
EE DS E R
( )

3/76

EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

€Y)

®



®

(LMMF(
(2MRF(
(3)ETF

@

&)

@

&)

®

*

®

o AN -

12

32

MMF

26

MMF

9

¢))

12
4 2

12 (

4/76

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

*

MMF

MRF
480 12 1 2



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

)

225
TOPIX

https://www.toushin.or.jp/

5/76



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

FELT HFRBER(BFEZHET)OEROHL " ZRANTTERAURE L. AR
TNEEH-BRREGSICBVT. HIREEROFIZHMT T, TERIEREEROKE
XZHMII D LEABICHNTEROBRTERDRTICLEEFHBELET.CN
ICKDLRRAENMEERHGAINOKFBEDEZRNBOFERE L. ENSOWMH EIFIC
FSOINROBHRZEELET.
AT S LET T TMESEERT I ENBOET,

<BRECLIEH - NNOES>

HilAR
AR
I WL V3T & B
........ BEOEEIF —ERE
WEEE 9R s T
EoORSEECEROERIC S
(HESR R EN, YROF R, R TR
<15t QiFEERICLDEH- AROEBS >
s O RS
— CRERGEE 0
B R )
DRBCDEER S I R IRy
14 DS S AN O T S0E L v o e
BT D (T — B )

NERE BR Ty

B DR RO T S
(a5 RSN, SROFES. I TFREY)

# FECR.FIREE > THREFOTUEELCLEANE LIEA A—JEATY . HT7 7 Y FICSI18E
HETHEOEREREEEET I LOTRE HLMTZ. FrERO BT AEISFHIN @l E
ZELBVEBSHHDERT.

#FE, LREOSESERD. —RNEMEERLEDOTHD . BARUFETICRE LA <2 MPHEBER
MESOEREZT &0, 4T LH LEMTDBDEBT S LEFIETHHOTEBHOF A

6/76



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

2 IERANS TSR AEEOERIZUBSY L — T OREEREM TH3UBS T
Ty MRRIAY MTI—=TICBULTWBUBS A a—F+—TIIII—"2hiT
WE7.

#1 UBSFRY h-FRIAT - JIL—TF, UBSI—T7DRENREM L LT, #2300 BRICK3 4008
CHERERL. W 29XA0OREEERY S0/ ULCARENERYIL—TTY. (202 | £98FRE)

#2 UBS & 3—7— IILILS—OsHANRENEERT—LPTULET.UBE 33— —INIL—0DR
FREMET. ¥ 028 FIL(#) 1 366@M) (20215108 1 BB T,

3 HERAERCBVWT. ERENERAEICDOVT. FRIE L THATOREA v JEITV
7.

OER7OtA

AEMESRres—MORRAREESUERU A SOWE. EHOBAIT L. TORBELS.UBS 73—
F—IIIN—ORREARETALCERTORAUCE 2T A— 72 UTORE BB ET>TUE
7.

suEERTOPAL UBST I—F— TIL DL i—|CL N EEREEOERICOLTERLTLET.

STLLFEF S EBRSGINT klL—EEEE F1— TSI VATASNE
LASESIOWE M—kZzxUzD AHERCHBNES SR
s REFIELTERM®ERD
A B
Fa—
FaUITA
i Tead 28
WIR2/US="0% ENEIOTEN X

@7 A

O I3—F—EsF—RUTOI M- 2Ly A
SOEERMC L oTETEARICR IV REE-

2| srainoes srom

el R ol | W G D EEETE b

L—FFRERE
PPN F U DT 3 o RO S
i A rANESERONS
PR WA TR 3 nAEO L
2 gl EB G DB BONS
e e L e L e
A BURRES L - AE R TOE_SUY SEAD <A BNEIEERHEE. RSO R, S8R0

SRR AR P — D U O T A — L e — DL ES ST
870 BN, FL TR OEE
=AU IAN—tr— 0NN

20210 FRE

7176



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

OEHERINEERERF—L

T

UBSFPEoh-FRIAVAEI AEOBSREERNSAME SHROBRTO7zvati
DI ER—FIrUs LENETPERIVDLSY (H-—rFrud-T3ie—7F
FRUp—LMRORNER YREBALMNEBRTES FUTREL—F—-ERUR
EOENCWLTRE F—-UZTEAY F-FHIAR

202 1 F9RXRHT®

0 77 RO

BT FURE IMA-ASy S DOy R A RSTFIV= =Ty R B LUTUBSEBA®ER 7 7 o F(EE
BEReEEL ) =8Nl TS F AT Do AR CERETSLETD.

MAAwELDr Y R A RSTFI-T-USTv Fl (U TFEENEEEER | SV WWET . OEANIC DL
TR BB RIS TRENERRTIC L EEEL LET,

[Py BE-2T T 2NT]
FFE-A T 7r oA L LTERERMAS CHEETSEDEVWVET.

HIrPED
HIrPoE - SRR S R (R AR 5 - ERNGERHEE
e
EiAE e | BiRTERON
EE | e— E Lh
(S 9) | s e
AEE- BETEN = ERTo
H=m nitRE
ol

8/76



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

W 77 FHEENRE T D REERONE

HREHISOREHT MANYI JpUE-ARSTI-ZX-USTuF
fEnE T AR/ RNERRER (T

FLLT. AFRSNASHPRANEGSCBULT, SHEHFOLTRIRME S Bl
OB ET# ERFCEFATEXROEARTAORBOEREREADS. BEMS LITHT
LEBELTERETVLET,

e Tl FELTHRER(BXEIHET. ) OERORIICERETVEY. 0E. BT
S LETUINT « JEBSSICERAET OCEOTBDFT.
g irogad UBsSA J—3—-TILIIE—(UBS O'Connor LLC)

HRERLZOEN UBSEEAER D r > FUSBREDERDD)
s ENEsNE AR EET

DOYEDIT—2 v b A=) —EZURNERBED S UANOHRTOD LA
EROEETTE EEOEEMEL L. AENENE D EXMREORFNEEEEBELTE

REALZETY.
EHARAR ANOPETRHRETEERNRELET .
THERH UBSF Y h-FRIAL e

O EFHERPR

- IGRHRIE B OIS E S IS IFRR A B A,

- HEADEBERETLE A

- EEEEADORBREITVFEA.

- A SBBOERERE S\ ORRANE CIFEER F A LEL. SRR EIES U8 EE AR R
EERSORRICESNS IV ANV =D uw P AN—TEHBSICELELEVEECE. SRR ER
SFOEENSE. BREMEOHRAERESO 1 O%LRs LET,

- —EHHEAREEERSAN TS —OEICHIBGHEN I I AN—J+— MERIT I AN —T v—
BEUTUNT 4 IGIIAN—Jr—DERMEOHBERNICHTIHERE, BMELT. TNTN
10%: S TEORLMETICLE L SBEETHASC LB EREICR. —FHFAEABEERR
SHAICHLLBE SRS B L ORBETOCLELET.

s FUIT « TR I0BEERIHEITETLER A

© rEcTEt

HARR(BFOH258.LEL ARBOBARRERE L LEY.)IC FE LTUTOASHIETSESESE
L&Y,

- SENSEORHD. EREFReORES E20ELT e B LURRR (HERESHET. ) FOL2ME
LE&ET,

i ERE. LEORBAT. TRDGSENELTEREHPRELEF T LIEL. SREHOHET.
SEETDELCEDBDET,

 REOHRICHTED NI DOWVWT R, BROBREAHICE VLT B LA —-DERETVET.

EREOSESOTLLELTETORRC DOV TEET SEOTEEDFE H .
#SEEE. AR S LTRREAOERLTEERHEZE TICELLWTMES NETH. BERSH LOENICE - TIR RS
e TN TEHRRSCETY.

Mo, (S RORE. TRBEHICL o TR EOL SERAGFTEELES B0 T,

300

9/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2019 10 11

| FFUF

UB SSHEGER B 27 22 F (SMAHHD

[ =msean 52 [ ssean

i E

UBSFizw |- 7RI =it S | =IHERISSHRITH S/
- {55884 B E AR EE P (Eii St - HREHEEN A FF 18T
* BiRREE L HEREEE | OERE X - (SILEAE T TE - (R
CEEEEIEMETE ALK

A

B OEE LAY

T 2388

|

* EROIRLE LRSS
- B0, IREESECE & LoF EEE D EREL
- BisREE LhEREESE 0FFH A Y

T +

EER (%) ]

-HIFPZFRIMA-Aw I Tr /- A ST I-A- U7 v FIBXUTUBSHEMAER T 7 2/ F(EH
gERERFaly) | ER ARRET S 77 -4 7 - D AR TERETVETD.

IMA-~w Y- TP R-ARSTI-Z-UST v R TFEEAEERESE | & LLE T ) OEANICOL
ClE AROERCEICBVLWTERUEERTACLERBFLLET.

[Z7E-FT- 27 ZICDNWT]
FrE-AT- 2 AL R 2L LTERETEINICERTSDOELWNET.

ZIFED
HIPUE - ERAS SRS IEHLERENR
=il
MA -l Tk BREGROH
! BrAE UBS n | 2 B ROs
ool AR TN
= 2P BEES (SMAHF) P | ==
UBSEMmER 77/ FIR T
GRS ) NHES
Ema

2021 9

10/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2,200

1996 4 1
1998 4 28
2000 7 1

2002 4 8
2015 12 1 UBS

UBS CH-8001

21,600 100
45

90

MA

MA

11/76



14

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

MA

UBS

UBS 0 Connor LLC

0.60

15

UBS

12/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooodoooddoodonooodd

0.044 0.04
UBS
_E;_ll_;_
UBSY ol 723740 MEE)
EEHEEES FEREes
PLAN  EEESEESH ORE | SRR RE 2 O i &
1At C BTN EEE ORD s FRERGLORT. FRES L0k o3
DA P UZOEBHAESAnEE = [ BN BES. BENCEISEESED
EEIHEBTOERE %
g0 S ] =80=nl =
B4V -T2 EvH A 18 -SRI EEFY
GEADEEEHOEESLGERDIRE L FEE L AT T
GEREBELUEESIFER | BEsHORE
po | C EE S EX LROAE ST IR [ - AT A
g 5 + PFRICRAELAF DM OEE BT DAL
ERDET /]
T ot THEL S
PSRRI | [f s || (R || gepasy || T2 v 1
A a-4a R F AT -— | — [——
_.. n_= 2 =
W= = TR ATE
s ROOFFTER FOURSNETEE TSR BL FERELEEE D
B 4R
C BB LT BRI OESQU T R EN AF S A DR R

LU a— 3o 30 F OEER
s BEICEL. PO OHER PO EROEE F

10 15

13/76



12

2021 9

14/76

10

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad



10

20

15/76

10

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

37 6

16/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2021 9

17/76



EDINETOOOO

O00000000000000000(E12473)
OooooooooooobooooOonoao

77 7 FOSHBEERUSREBRAREHHORE J7 Y FLtORRNERES SALORETREOLR

2016% 10A%~202 1 FoAE 201BE10A%E~202 1S90 %
S PR N — G W AR Rl
s ?3& 1{3&3 B EEET B RdE o FEE

20.000 80 80
16,000 B0 B0
10,000 40 40
5.000 20 20
0 i Tt [ o
20 20
40 -40
i " i L £0 80

0188108 201758 2018508 2018508 2020500 2021898 27707 Bt TlEA FRDA COrER SRS KeEDe

o ST S I . R R E AL B S L THE L (%)
SOTYT. REONEE 10000 LTRBIEL. EEEORT ZHELDETL rr— -
THOET,

« MR, 20208 |08 5202 | #OR0EFEICBITE TEMORRS
ENTLESOTTE.

a5l 144
-ﬂj;lﬂla, AN RE S S AETRNCEETESLSCAELES
TF.

e ETORESSLNED P FOERERE 2R DR AL

#2018E10A pS202 1 FOR DEEMIN 7 7 > FR2020F10A S
2021 # 0 DEFEILSIE | FMOREEDEOf - B4 - TORERTL
EBEdTY.

*HETNERESERS S UTRRESE. RINOHEREMER LS HELTHALTED. RO MRS LU0 SENICR LT R LT
EAE-MELAATEOET.

WEfE S SA0NE
B = & WESENNTOPX) (Bl
S | MSCI T8 o T o9 2 (B H. Slm~<—2)
FRES  MSCIIT—Y27 TSy A T 22 BN OeR~<—2)
B&EN | NOMURA-BPIER
G | FTSERREN- 7522 k< Bk BaN—23)
FRER  JPELHLGBEMTO—I UL F« I—2 77 1 FIAAR~—23)
(F)EAORNE. Bl VB LI ESERERELT . ARRALTHDET.

CHURETE AN 7 53 & O RO S RL s OnT
RERE. 77V AN T IEENE L R SRS FNS AL TEDET. G2 BNE SN B UERRDF—7 20
3. EOATIC VT, B, il il BFE. AW AR A UORE AL\ UA. 2, SERER O L TRENF TSR
B LICRE IS, SRS RONRICEE T SN R 0MEI DU T M SOREERLE T A,

- TR PR (TOP OO (=l ar)
W e (TOP OO ICR T ST R O — O, ST s R SNSRIl E Y.

- MSCIDZH A - 227 w7 A (Bt &,. AN ~—2)
MBCILF—W - F—rw koo 27w 23 [[ESRA D, RN ~—2)
MECH 27 o 2 AT SWIEN, 08RO — ORI, M50 inc ICeRLET.

* NOMURA-BPIEN
NOMURA-BPICE T S3{FH. M. 0ot B8 T O —0NilE. BB st el EY .,

- FISEERENL T v 72 (< Ex. ARm~—2)
FTSEENEN 1 27w 2 BT SHIEH. WISk B O —OfniE, FTSE Flxed Income LLCICWRLET.

- JPEILAHAGBLEEMAIO—/UL- T« =0T 7 4 FIBAR~—2)
JPELAZGRHEMIO—/UL-F 4 T—2 77 4 FICH T SEFR. S T OE— UMz, J P Morgan Securities LLCICMELFY,

18/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

0.209 0.19
x
0.19 0.04 0.12 0.03
)
MA
0.60
15

0.044

19/76



0.60

0.209

0.809

20/76

0.1

UBS

+

0.19

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

15



15.315

21/76

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

EDINET
20.315 15.315
20.315 15.315
20.315 15.315
( )



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

<HESICRTIAA-JH>
1) DIBS

UL smp
-} FER 5 EE ) (RHD

HECiED
EEEOERC T EEL

d

e
Sfettih
BE RO
S
Ot R

a) . ) QRS

| a®uo
SEXOEIRE

=]
Stk

i
@
. rednaes) ()
TR IRl ESRSEES) (IR
@

o
2021 9
2021 9 30
9,973 0.01
161,732,719 98.62
( ) — 2,248,799 1.37
( ) 163,991,491 100.00

22/76



EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

) ) ) ) )
A 15,786 10,235.33 161,574,919 10,245.32 161,732,719/98.62
10,056 0.9918 9,973 0.9918) 9,973 0.01

0.01

98.62

98.63

1

(2020 9 25 ) 188, 188 0.9985 0.9985
(2021 9 27 ) 166 166 1.0174 1.0174
2020 9 188 — 0.9986 —
10 189 — 1.0043 —
11 185 — 1.0120 —
12 176 — 1.0223 —
2021 1 171 — 1.0263 —
2 167, — 1.0280 —
3 168, — 1.0235 —
4 169 — 1.0313 —
5 168, — 1.0309 —
6 166 — 1.0253 —
7 163 — 1.0030 —

23/76



EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)
ooooodooodooodnoodd

8 164 1.0124 —
9 163 1.0184 —
1
1 2019 10 11 2020 9 25 0.0000]
2 2020 9 26 2021 9 27 0.0000]
1 2019 10 11 2020 9 25 0.2
2 2020 9 26 2021 9 27 1.9
)
100
1 2019 10 11 2020 9 25 261,376,930 72,210,496
2 2020 9 26 2021 9 27 31,117,085 56,988,594
()1

24176



M ISR

EDINETOOOO
O00000000000000000(E12473)
Ooooooooooooooooonoao

ORFOEARARBERXSHOR—LA—J FBERSH TTRIEBVLEEIIET .
OEAEAEH<FTHAEDRATH D FBROBAMRENRTHBOTEHD FEA.

ELEMEE-EEOHER co2 1 sop3088s) SECOWRE (1 Ao, #3180
i = NASRA(GM) — EREM(IM) — HESREMEREM(W (EAF 5020%9H o/

) 202159/7 o
10.600 300 Ry i

. Mm

2,500 100

0

8.000
Wi 0a0en WEOWEA  PORDMIDN  PORIERR ARIEGA
50 e VA R 200 L D TR PR (RSO PR T e M TN @A
[FHS MO ET TR L e s LTI,

50 R Y TR O Y ( (BRI FE R TN,

FESBEEOLRR 2021 50583088E)

AL B - M Bl e R
ERE Mt TR O¥7 _ ¥a—bk JOA _ Fub
MA~YT TPUR. opew  HEOEUnTS 720%  351% 107.2%  3/0%
ARSTFI-HUSTFuE FEL N 146% 05% 15.1% 14.1%
LUBSHPME®E 77/ F
(AR AT 0.0% E?ﬂ 1.2% 0.0% 1.2% 1.2%
IOBRES T4% FIOFPBEERL) 0.3% 0.0%: 0.3% 0.3%
o ; GD.D% itk 208 0.9% 2.8% 1.1%
— = it 80.1% _ 364% 1265%  53.7%
e AALE. &7V FORRERBIISNS @ wumMRISs. RARRDISHOMATT,

#RTOEAORBLS LB, BRTATHELTLEY.
ITECHEFAEREBRENAICET&T—yTHO RROERETE - FET &5
DTEE L. MEMES L DML ET. FL. fi— k2 1 UFTONEIEmEEG

BENELTHETESNET.
B S 3 OB ED) EHJL— PR
HEEE®w HiwiEs MR EfIL—F %A%
1 ZaP¥RAR-2Zasy—¥avi I470V7F 9.7% [ 0.0%
IHS T=—21 w S&EPSO-—ITL 9.3% 2 196%
e e HFF4T a 73.5%
s KoTevpLidlozy D0 ® 3 68%
Y—ETsulv— 5 0.2%
4 PPD = 4.4%
BALIATA4%7 XA L— R, OV IR a2
5 AU—F UPILT 1 -Avhb 4,.2% CHT &Y — FOREERTLTEDET.
AL, SRR S A ENECRDO Y AN Y 3 OBATT. BB B
TROERERRENENSICSIEF-9TED NROEEETR RITEE
OTEE<. MENEFICLOTFRLET.EL. fl— 7= U ORISR mEnE J—F1 BHRIOTES K

BEMELTHRTEINFT. &0 VO TSENER0RR. - D22 U0 JL—p2

AT DT e S

RN CEASOTAEIRT SO TREDFEE A HL—KE3

FfEUT DTS p

Hl— k4

FARIOEREN 30 AOMIC
ERu~Y FFEALBONG

JL—FB

EfROOHES:InALDE
CNCEER s RS E
2bnd

25/76



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

FRINERFE DML (o0 s0R308EE)

20%
10%
2.1%
mjl_ i i i L A L A ul* AL .- A o
0.4%

-10%
-20% :

bl 2013w 014N 015 tarh]- 017y 1849 20169 e0209 e L

#2019 (|CWTE. SHEES(2019F 108 1 1 H)FoSEF TORER. 202 1 SRS SRR TOMER,

HRTMSHEEEROR LSO LT,
#IFPYFILR.AYFI—2EBBDERA.

26/76



UBS
http://www.ubs.com/japanfunds/
03-5293-3700 9:00-17:00
16
UBS
http://www.ubs.com/japanfunds/
03-5293-3700 9:00-17:00
7

27176

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad



< BEMER LD N =
(=) {SHBEDRE=7 7 FISES
ANEhTLAEMES R 2 TE
B AL I LW L At D

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

FIEERE=S (2) EHEMEQEENG
Cb) BERE (77 FOERICEE

' SBRASEOIRAM) BERLELD
(b) BiELELE
""""" g figE= TR LEE
HEE NS SEIO®T
B - F-&EE
(a) (5B
MEE 3
[:::£> I 7 ST [:::i} p—
C=)— (k)
1
UBS

http://www.ubs.com/japanfunds/

03-5293-3700

9:00-17:00

28/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2029 9 25 2019 10 11

29/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

< B AHED TN >
%
- gﬁﬁgﬁgﬁﬁﬂé s _
. (TETES =
o E| | 5| |smommEr )| D i
s 1E i Mamdzl FO 5
0 € 3] > = =& oy
A iT &
50 | o@ERLLE| {F @
o) 0 =
5 i
2 = T
TR IES R
5]

http://www.ubs.com/japanfunds/

10

30/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

31/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

€)) ( 38
59 ) 2 2 ( 12
133 )

@) 1 27 2019 10 11 2020 9 25

€)) 193 2 1 2 (2020 9 26

2021 9 27 )

32/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2020 9 25 2021 9 27
2,898,949 1,896,552
9,987 9,973
186,712,627 164,573,996
10,000 10,000
189,631,563 166,490,521
189,631,563 166,490,521
10,000 10,000
494,317 93,656
29,854 28,117
159,148 149,863
8 5
47,853 67,047
741,180 348,688
741,180 348,688
189,166,434 163,294,925
276,051 2,846,908
_ 2,146,941
188,890, 383 166,141,833
188,890, 383 166,141,833
189,631,563 166,490,521

33/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2019 10 11 2020 9 26
2020 9 25 2021 9 27

287,386 4,161,355

287,386 4,161,355

8,058 2,317

57,708 57,379

307,636 305,897

92,412 129,390

465,814 494,983

753,200 3,666,372

753,200 3,666,372

753,200 3,666,372

466,921 1,316,595

- 276,051

20,901 773,182

- 13,231

20,901 759,951

10,673 -

10,673 A

276,051 2,846,908

34/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

@
2021 9 25 26 2021 9 27
367
@
2020 9 25 2021 9 27
189,166,434 163,294,925
276,051
1 0.9985 1.0174
) (9,985 ) (10,174 )
2019 10 11 2020 9 26
2020 9 25 2021 9 27
0| A 0
0| B 2,146,941
0] c 706,147
0| D 0

35/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Oooooooooooooooooad

E 0 E 2,853,088
F 10,000 0 F 10,000 174
G 10,000 0 G 10,000 0
H 0 H 0
2019 10 11 2020 9 26
2020 9 25 2021 9 27

36/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
ooooodooodooodnoodd

2020 9 25 2021 9 27
@ ')

@ ()

1.

€©)) 3)

37/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Oooooooooooooooooad

2020 9 25 2021 9 27
14 14
83,755 3,150,805
83,741 3,150,791
2019 10 11 2020 9 26
2020 9 25 2021 9 27
10,000,000 189,166,434
251,376,930 31,117,085
72,210,496 56,988,594

38/76



EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)

Ooooooooooooooooooad

)
10,056 9,973
10,056 9,973
MA 16,079 164,573,996
16,079 164,573,996
164,583,969

(

)

MA

MA

2021 9 17

39/76



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2020 9 18
2021 9 17
5,322
1,649
547
95
7,613
7,613
7,613
7,613
769
47,214
14,963
14,963
39,095
2021 9 17
2021 9 17
MA
UBS SMA
2020 12 30 Annual Report
2019 12 31 2020 12 30
(4,405,181)
3,897,140
5,806,055
(330,960)
4,967,054
$131,655 1,628,141
819,576
175
2,447,892
734,722
426,571
408,437
273,399
143,069
182,131
2,168,329
279,563
5,246,617
2020 12 30
256,000.000  PLURALSIGHT INC 0.375% 03/01/24 CVT usb 99.3500 254,336.00 254,336.00
254,336.00
-575,000.000  BORGWARNER INC 3.375% 03/15/25 usD 109.8803 -631,811.45 -631,811.45
919,721.000  BORGWARNER INC 5.000% 10/01/25 SR:144A usb 117.5402 1,081,041.47 1,081,041.47
-223,000.000  CHEVRON CORP 2.978% 05/11/40 usb 110.6257 -246,695.26 -246,695.26
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-207,000.000  REFINITIV US HOLDINGS 8.250% 11/15/26 SR:144A usb 109.2500 -226,147.50 -226,147.50
737,811.000  NAVISTAR INTL CORP 6.625% 11/01/25 SR:144A usD 104.8900 773,889.96 773,889.96
130,000.000  NOBLE ENERGY INC 5.250% 11/15/43 usb 143.3566 186,363.60 186,363.60
131,000.000  NOBLE ENERGY INC 5.050% 11/15/44 usD 140.3602 183,871.81 183,871.81
14,000.000  NOBLE ENERGY INC 4.950% 08/15/47 usb 141.7271 19,841.80 19,841.80
121,000.000  PARSLEY ENERGY LLC/FINAN 5.625% 10/15/27 SR:144A usb 108.6500 131,466.50 131,466.50
33,000.000 QEP RESOURCES INC 5.375% 10/01/22 usD 104.3125 34,423.13 34,423.13
32,000.000 QEP RESOURCES INC 5.250% 05/01/23 usb 105.6000 33,792.00 33,792.00
385,332.000  STARS GRP HLDS/STARS GRP 7.000% 07/15/26 SR:144A usD 105.6875 407,247.81 407,247.81
1,747,283.87

-18,500.000  US TREASURY N/B 2.000% 02/15/50 usD 108.2305 -20,022.64 -20,022.64
-40,500.000  US TREASURY N/B 1.250% 05/15/50 usb 90.3516 -36,592.40 -36,592.40
-577,900.000 US TREASURY N/B 0.250% 10/31/25 usb 99.5234 -575,145.73 -575,145.73
-631,760.77

1,369,859.10

-13,024.000  ASTRAZENECA PLC-SPONS ADR usD 50.1800 -653,544.32 -653,544.32
12,684.000 BHP GROUP PLC-ADR usb 53.4400 677,832.96 677,832.96
-11,114.000  BHP GROUP LTD-SPON ADR usD 65.9400 -732,857.16 -732,857.16
2,074.000  RYANAIR HOLDINGS PLC-SP ADR usb 111.9900 232,267.26 232,267.26
-476,301.26

2,000.000  2MX ORGANIC SA EUR 10.8380 21,676.00 26,657.14
133,070.000  AABA__ESCROW usb 14.5417 1,935,064.02 1,935,064.02
5,000.000  ARTIUS ACQUISITION INC-CL A usD 10.4700 52,350.00 52,350.00
1,608.000  ACCEL ENTERTAINMENT INC usb 10.1900 16,385.52 16,385.52
2,000.000 ACE CONVERGENCE ACQU-CLASS A usD 10.2000 20,400.00 20,400.00
15,790.000  ACHILLION PHARMACEUTICALS INC usD 0.5500 8,684.50 8,684.50
13,985.000  ACACIA COMMUNICATIONS INC usb 72.9000 1,019,506.50 1,019,506.50
2,000.000 ATLAS CREST INVESTMENT COR-A usD 10.2000 20,400.00 20,400.00
3,000.000  ASCENDANT DIGITAL ACQUISIT-A usb 10.2800 30,840.00 30,840.00
2,700.000  ARCLIGHT CLEAN TRANSITION-A usD 11.3300 30,591.00 30,591.00
-16,662.000  ANALOG DEVICES INC usb 146.1800 -2,435,651.16 -2,435,651.16
1,800.000 AJAX I-CL A usb 11.9800 21,564.00 21,564.00
2,000.000 ALUSSA ENERGY ACQUISITION -A usD 10.1500 20,300.00 20,300.00
6,136.000  ALEXION PHARMACEUTICALS INC usb 156.2300 958,627.28 958,627.28
-13,259.000  ADVANCED MICRO DEVICES usD 92.2900 -1,223,673.11 -1,223,673.11
2,000.000  AMPLITUDE HEALTHCARE ACQ-A usb 10.2500 20,500.00 20,500.00
3,600.000 ONE - CLASS A usb 10.8000 38,880.00 38,880.00
3,000.000  APOLLO STRATEGIC GROWTH-CL A usb 10.4000 31,200.00 31,200.00
4,187.000  ATLANTIC AVENUE ACQUISI-CL A usD 10.1200 42,372.44 42,372.44
3,100.000  ASPIRATIONAL CONSUMER LIFE-A usD 10.1800 31,558.00 31,558.00
2,400.000  ALTIMAR ACQUISITION CORP - A usb 11.3100 27,144.00 27,144.00
-10,532.000  ATLAS COPCO AB-A SHS SEK 421.1000 -4,435,025.20 -541,034.88
12,036.000 ATLAS COPCO AB-B SHS SEK 368.3000 4,432,858.80 540,770.60
2,700.000  AVANTI ACQUISITION CORP-A usb 10.3000 27,810.00 27,810.00
4,000.000  BESPOKE CAPITAL ACQUISITIO-A usb 10.0800 40,320.00 40,320.00
700.000  FOLEY TRASIMENE ACQUISITI-A usD 15.7900 11,053.00 11,053.00
2,000.000  BLUESCAPE OPPORTUNITIES AC-A usD 10.3800 20,760.00 20,760.00
2,000.000  BROADSTONE ACQUISITION COR-A usb 10.1200 20,240.00 20,240.00
3,000.000  BURGUNDY TECHNOLOGY ACQUIS-A usD 10.4000 31,200.00 31,200.00
17,083.000  CINCINNATI BELL INC usb 15.2400 260,344.92 260,344.92
2,000.000 CITIC CAPITAL ACQUISITION-A usb 10.5000 21,000.00 21,000.00
10,000.000  CHURCHILL CAPITAL CORP IV-A usb 10.0700 100,700.00 100,700.00
1,600.000  CHURCHILL CAPITAL CORP I1-A usD 10.3900 16,624.00 16,624.00
1,200.000  CERES ACQUISITION CORP - A usb 9.8500 11,820.00 11,820.00
39.000 CF FINANCE ACQUISITION I1-A usD 11.3900 444.21 444.21
100.000  COLLECTIVE GROWTH CORP- CL A usb 14.1000 1,410.00 1,410.00
0.000  CHANGE HEALTHCARE INC usb 18.5800 0.00 0.00
3,000.000 CHP MERGER CORP-CLASS A usb 10.3100 30,930.00 30,930.00
1,303.000  COLONNADE ACQUISITION CORP-A usb 13.9900 18,228.97 18,228.97
11,237.000  CORELOGIC INC usD 77.1500 866,934.55 866,934.55
2,600.000  CLIMATE CHANGE CRISIS - CL A usb 10.7400 27,924.00 27,924.00
0.000  CENTENE CORP usD 58.9200 -0.00 -0.00
8,000.000 CONX CORP-CLASS A SHARES usb 10.1714 81,371.20 81,371.20
-74,986.000  CONOCOPHILLIPS usD 40.0100 -3,000,189.86 -3,000,189.86
2,000.000 CAPSTAR SPECIAL PURPOSE AC-A usD 10.2500 20,500.00 20,500.00
171.000  CALIFORNIA RESOURCES CORP usb 22.7200 3,885.12 3,885.12
11,000.000  COHN ROBBINS HOLDINGS-CL A usb 10.4500 114,950.00 114,950.00
-5,781.000  SALESFORCE.COM INC usb 222.4000 -1,285,694.40 -1,285,694.40
2,000.000  CRESCENT ACQUISITION CORP-A usD 10.4800 20,960.00 20,960.00
2,600.000 CERBERUS TELECOM ACQUISIT-A usD 10.2700 26,702.00 26,702.00
51,372.000  CONCHO RESOURCES INC usb 58.2600 2,992,932.72 2,992,932.72
2,000.000 DECARBONIZATION PLUS ACQU-A usD 10.6500 21,300.00 21,300.00
3,800.000 D8 HOLDINGS CORP-A usb 10.1000 38,380.00 38,380.00
3,000.000 LGL SYSTEMS ACQUISITION-A usb 10.4600 31,380.00 31,380.00
2,700.000 DFP HEALTHCARE ACQUISIT-CL A usb 10.8000 29,160.00 29,160.00
1,200.000  DRAGONEER GROWTH OPPORTUN-A usb 13.3000 15,960.00 15,960.00
1,000.000 DUDDELL STREET ACQUISITION-A usD 9.9650 9,965.00 9,965.00
3,000.000  EMPOWER LTD-CLASS A usb 10.0200 30,060.00 30,060.00
2,000.000 EXECUTIVE NETWORK PARTNER-A usD 25.3700 50,740.00 50,740.00
4,000.000  EQUITY DISTRIBUTION ACQUIS-A usb 10.3200 41,280.00 41,280.00
2,000.000 EAST RESOURCES ACQUISITION-A usb 10.0700 20,140.00 20,140.00
2,600.000 E.MERGE TECHNOLOGY ACQUISI-A usb 10.2000 26,520.00 26,520.00
12,509.000  EATON VANCE CORP usb 67.5400 844,857.86 844,857.86
2,027.000 EXPERIENCE INVESTMENT CORP-A usD 11.2600 22,824.02 22,824.02
4,500.000  FORTRESS VALUE ACQUISIT-CL A usb 10.8400 48,780.00 48,780.00
185,944.000  FIAT CHRYSLER AUTOMOBILES NV EUR 14.6600 2,725,939.04 3,352,359.77
11,880.000 FALCON CAPITAL ACQUISITIO-A usb 10.7000 127,116.00 127,116.00
2,000.000 FG NEW AMERICA ACQUISITION-A usD 10.1900 20,380.00 20,380.00
120.000  FORUM MERGER 111 CORP - A usb 13.6200 1,634.40 1,634.40
119,352.000  FITBIT INC - A usb 6.8000 811,593.60 811,593.60
3,000.000 FIRSTMARK HORIZON ACQUISIT-A usD 10.7000 32,100.00 32,100.00
2,299.000  FINSERV ACQUISITION CORP-A usb 13.4000 30,806.60 30,806.60
2,000.000  FAST ACQUISITION CORP-CL A usD 10.1700 20,340.00 20,340.00
1,743.000  FINTECH ACQUISI CORP IV-CL A usb 11.3900 19,852.77 19,852.77
2,000.000 FTAC OLYMPUS ACQ CORP-A usD 10.3500 20,700.00 20,700.00
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2,600.000  FUSION ACQUISITION CORP-A usb 11.3200 29,432.00 29,432.00
1,700.000 GORES HOLDINGS IV INC-CL A usD 13.0800 22,236.00 22,236.00
60.000  GIGCAPITAL3 INC usb 13.6500 819.00 819.00
1,600.000 GALILEO ACQUISITION CORP usD 10.2200 16,352.00 16,352.00
10,220.000  GENWORTH FINANCIAL INC-CL A usb 4.1200 42,106.40 42,106.40
3,000.000 GO ACQUISITION CORP-CLASS A usb 10.2200 30,660.00 30,660.00
5,782.000  GORES HOLDINGS V INC-CLASS A usD 10.4600 60,479.72 60,479.72
29,697.000  GRUBHUB INC usb 73.9600 2,196,390.12 2,196,390.12
7,000.000 GS ACQUISITION HOLDINGS-A usD 10.8700 76,090.00 76,090.00
27,502.000  GRANDVISION NV EUR 25.6000 704,051.20 865,842.18
2,500.000  GX ACQUISITION CORP - CL A usD 11.0600 27,650.00 27,650.00
3,000.000  HUDSON EXECUTIVE INVEST-CL A usb 10.6100 31,830.00 31,830.00
2,877.000  HEINEKEN NV EUR 91.2200 262,439.94 322,748.65
-2,923.000 HEINEKEN HOLDING NV EUR 78.0000 -227,994.00 -280,387.02
4,000.000 HIG ACQUISITION CORP-CLASS A usb 10.1200 40,480.00 40,480.00
3,000.000 HOLICITY INC-CLASS A usD 10.2000 30,600.00 30,600.00
2,000.000  HPX CORP-A usb 10.1200 20,240.00 20,240.00
2,800.000 HORIZON ACQUISITION COR-CL A usb 10.2100 28,588.00 28,588.00
3,700.000  HORIZON ACQUIS CORP 11 -CL A usb 10.3500 38,295.00 38,295.00
3,600.000  ION ACQUISITION CORP 1 LTD-A usb 12.4600 44,856.00 44,856.00
656.000 PARTS ID INC usD 5.7500 3,772.00 3,772.00
2,000.000 1G ACQUISITION CORP-CLASS A usb 10.2400 20,480.00 20,480.00
3,000.000  AEA-BRIDGES IMPACT CORP-CL A usD 10.1800 30,540.00 30,540.00
800.000  INSU ACQUISITION CORP - CL A usb 15.4300 12,344.00 12,344.00
24,017.000  IHS MARKIT LTD usb 88.5200 2,125,984.84 2,125,984.84
3,000.000  SOCIAL CAPITAL HEDOSOPH- A usb 14.0000 42,000.00 42,000.00
3,600.000 SOCIAL CAPITAL HEDOSOPHI V-A usD 12.4600 44,856.00 44,856.00
3,000.000  SOCIAL CAPITAL HEDOSOPH VI-A usb 12.3000 36,900.00 36,900.00
4,000.000  JUNIPER INDUSTRIAL HLDGS - A usD 10.7800 43,120.00 43,120.00
2,000.000  UNION ACQUISITION CORP 11 usb 10.2300 20,460.00 20,460.00
62.000  LIBERTY BROADBAND-C usD 156.1500 9,681.30 9,681.30
2,000.000  LIONHEART ACQUISITION CORP-A usb 10.1100 20,220.00 20,220.00
2,200.000  LANDCADIA HOLDINGS 111 INC-A usb 10.4400 22,968.00 22,968.00
800.000  RIBBIT LEAP LTD - CLASS A usD 12.8900 10,312.00 10,312.00
1,002.000 LIV CAPITAL ACQUISITION CO-A usb 10.0900 10,110.18 10,110.18
2,600.000 MONTES ARCHIMEDES ACQUISIT-A usD 10.1400 26,364.00 26,364.00
1,800.000 MERIDA MERGER CORP I usb 10.2900 18,522.00 18,522.00
2,000.000 MALACCA STRAITS ACQUISI-CL A usD 9.9400 19,880.00 19,880.00
-7,294.000 MORGAN STANLEY usb 67.8400 -494,824 .96 -494,824.96
0.000  MATCH GROUP INC usb 152.0000 0.00 0.00
26,445.000  MAXIM INTEGRATED PRODUCTS usD 87.5200 2,314,466.40 2,314,466.40
2,028.000  NEXTPOINT ACQUISITION CORP-A usb 9.9600 20,198.88 20,198.88
18,778.000  NAVISTAR INTERNATIONAL CORP usD 44.0700 827,546.46 827,546.46
4,800.000  NEXTGEN ACQUISITION CORP-CLA usb 10.2000 48,960.00 48,960.00
9,690.000  NATIONAL GENERAL HLDGS usD 34.1500 330,913.50 330,913.50
6,000.000  NEWHOLD INVESTMENT CORP-A usb 10.0900 60,540.00 60,540.00
2,000.000  NORTH MOUNTAIN MERGER CORP-A usb 10.2800 20,560.00 20,560.00
3,988.000  NAVSIGHT HOLDINGS INC - A usD 10.1700 40,557.96 40,557.96
0.000  ENVISTA HOLDINGS CORP usb 33.1500 0.00 0.00
0.000  ENVISTA HOLDINGS CORP-W usD 28.6700 0.00 0.00
4,000.000  OAKTREE ACQ CORP Il - CL A usb 10.4000 41,600.00 41,600.00
1,000.000 OTR ACQUISITION CORP-CLASS A usD 10.3200 10,320.00 10,320.00
8,000.000 TPG PACE TECH OPPORTUNITI-A usD 11.1100 88,880.00 88,880.00
1,062.000 PAE INC usb 9.0900 9,653.58 9,653.58
1,000.000 CC NEUBERGER PRINCIPAL HDS-A usD 10.9800 10,980.00 10,980.00
2,000.000  PERIDOT ACQUISITION CORP -A usb 10.4900 20,980.00 20,980.00
3,000.000 PRIME IMPACT ACQU I -CL A usD 10.1500 30,450.00 30,450.00
2,000.000  PMV CONSUMER ACQUISITION-A usb 10.0800 20,160.00 20,160.00
5,400.000 CC NEUBERGER PRINCIPAL-CL A usD 10.3600 55,944.00 55,944.00
1,600.000  PROPERTY SOLUTIONS ACQUISITI usD 9.9700 15,952.00 15,952.00
1,400.000  PERSHING SQUARE TONTINE -A usb 26.9200 37,688.00 37,688.00
2,500.000 QELL ACQUISITION CORP-A SHRS usD 12.4200 31,050.00 31,050.00
3,600.000  REDBALL ACQUISITION CORP - A usb 10.9600 39,456.00 39,456.00
2,000.000  RECHARGE ACQUISITION CORP-A usD 10.1800 20,360.00 20,360.00
4,088.000  REALPAGE INC usb 87.1000 356,064.80 356,064.80
2,001.000  REPLAY ACQUISITION CORP usD 10.4000 20,810.40 20,810.40
5,600.000  REINVENT TECHNOLOGY-CLASS A usD 11.3600 63,616.00 63,616.00
2,000.000  SOFTWARE ACQUISITION GRPII-A usb 10.0400 20,080.00 20,080.00
2,000.000  SANDBRIDGE ACQUISITION COR-A usD 10.1510 20,302.00 20,302.00
2,000.000  SC HEALTH CORP-A usb 10.2400 20,480.00 20,480.00
3,600.000  SCVX CORP - CLASS A usD 10.5000 37,800.00 37,800.00
3,000.000  SPORTS ENTERTAINMENT ACQUI-A usb 10.2500 30,750.00 30,750.00
225.000  SHIFT TECHNOLOGIES INC usD 8.6300 1,941.75 1,941.75
1,999.000 OSPREY TECHNOLOGY ACQUISIT-A usD 10.3500 20,689.65 20,689.65
1,400.000  SEAPORT GLOBAL ACQUI-CLASS A usb 9.9800 13,972.00 13,972.00
2,700.000  TORTOISE ACQUISITION CORP A usD 10.8300 29,241.00 29,241.00
2,800.000  SUSTAINABLE OPPORTUNITIES-A usb 11.0500 30,940.00 30,940.00
-6,822.000 S&P GLOBAL INC usb 323.6300 -2,207,803.86 -2,207,803.86
100.000  SILVER SPIKE ACQUISITION-A usb 12.9500 1,295.00 1,295.00
2,000.000  STAR PEAK ENERGY TRANSIT- A usD 20.7500 41,500.00 41,500.00
3,000.000 ACON S2 ACQUISITION CORP-A usD 10.2600 30,780.00 30,780.00
1,600.000  STARBOARD VALUE ACQUISITI-A usb 10.5400 16,864.00 16,864.00
705.000  SUBVERSIVE REAL ESTATE-UNIT usD 9.8500 6,944.25 6,944.25
2,000.000  TEKKORP DIGITAL ACQUISITIO-A usb 10.0000 20,000.00 20,000.00
0.000  TRUIST FINANCIAL CORP usb 47.3700 0.00 0.00
596.000  THUNDER BRIDGE ACQUISITION-A usb 13.7500 8,195.00 8,195.00
29,115.000  TIFFANY & CO usD 131.3500 3,824,255.25 3,824,255.25
-1,164,744.000  TELECOM ITALIA SPA EUR 0.3774 -439,574.40 -540,588.59
1,289,644.000  TELECOM ITALIA-RSP EUR 0.4238 546,551.12 672,148.57
-19,913.000  JUST EAT TAKEAWAY EUR 91.5000 -1,822,039.50 -2,240,744.16
1,800.000  SPARTACUS ACQUISITION CORP-A usb 10.1500 18,270.00 18,270.00
2,170.000 TPG PACE BENEFICIAL FIN-CL A usb 27.2500 59,132.50 59,132.50
5,100.000  TREBIA ACQUISITION CORP-A usb 10.6200 54,162.00 54,162.00
3,600.000 TWC TECH HOLDINGS Il CORP-A usb 10.7000 38,520.00 38,520.00
2,000.000  TAILWIND ACQUISITION CORP-A usD 10.2500 20,500.00 20,500.00
3,200.000  VECTOR ACQUISITION CORP-A usD 10.4200 33,344.00 33,344.00
24,003.000  VARIAN MEDICAL SYSTEMS INC usb 174.7300 4,194,044.19 4,194,044.19
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2,400.000 VG ACQUISITION CORP-A usb 11.7000 28,080.00 28,080.00
3,414.000 VESPER HEALTHCARE ACQUISIT-A usD 11.3600 38,783.04 38,783.04
7,000.000 VY GLOBAL GROWTH-CL A usb 10.5300 73,710.00 73,710.00
74,456.000  SLACK TECHNOLOGIES INC- CL A usD 42.3300 3,151,722.48 3,151,722.48
6,000.000 FOLEY TRASIMENE ACQ-CLASS A usD 11.2900 67,740.00 67,740.00
7,697.000  XILINX INC usD 142.1000 1,093,743.70 1,093,743.70
2,700.000  YUCAIPA ACQUISITION CORP-A usD 10.0900 27,243.00 27,243.00
1,000.000  YELLOWSTONE ACQUISIT CO-CL A usD 10.3100 10,310.00 10,310.00
25,819,878.46
59,797.000 I1GYB_ CR EUR 0.7800 46,641.66 57,359.91
57,359.91
-1,442.000 SPDR S& INSURANCE ETF usD 33.2700 -47,975.34 -47,975.34
-454.000  VANECK SEMICONDUCTOR usb 217.8500 -98,903.90 -98,903.90
-452.000 SPDR S&P 500 ETF TRUST usD 371.9900 -168,139.48 -168,139.48
-633.000 SPDR S&P OIL & GAS EXP & PR usD 59.3200 -37,549.56 -37,549.56
-352,568.28
5,665.000 WESCO INTERNATIONAL INC FLT PERP SR:A usD 31.0600 175,954.90 175,954.90
175,954.90

SPAC
2,400.000 ACIES ACQUISITION CORP usD 10.8200 25,968.00 25,968.00
1,300.000 ACKRELL SPAC PARTNERS I CO usD 10.2100 13,273.00 13,273.00
1,600.000 ALTIMETER GROWTH CORP usD 13.8800 22,208.00 22,208.00
2,000.000  ALTITUDE ACQUISITION CORP usD 10.5000 21,000.00 21,000.00
2,000.000  AEQUI ACQUISITION CORP usD 10.3000 20,600.00 20,600.00
500.000  AMERICAS TECHNOLOGY ACQUISIT usD 10.2750 5,137.50 5,137.50
2,000.000  BOWX ACQUISITION CORP usD 10.8000 21,600.00 21,600.00
1,000.000 BETTER WORLD ACQUISITION COR usD 11.0500 11,050.00 11,050.00
1,400.000 CAPITOL INVESTMENT CORP V usD 10.4050 14,567.00 14,567.00
2,400.000  CASCADE ACQUISITION CORP usb 10.4100 24,984.00 24,984.00
2,000.000  CBRE ACQUISITION HOLDINGS IN usD 10.4500 20,900.00 20,900.00
4,000.000  CHURCHILL CAPITAL CORP V usD 10.6500 42,600.00 42,600.00
2,000.000 CF ACQUISITION CORP 1V usD 10.3200 20,640.00 20,640.00
1,000.000  CONSONANCE-HFW ACQUISITION C usD 10.6000 10,600.00 10,600.00
2,000.000  CONCORD ACQUISITION CORP usD 10.3600 20,720.00 20,720.00
4,000.000 CORNER GROWTH ACQUISITION CO usD 10.4100 41,640.00 41,640.00
2,000.000  CARNEY TECHNOLOGY ACQUISITIO usD 10.3300 20,660.00 20,660.00
1,000.000  ROMAN DBDR TECH ACQUISITION usD 10.5400 10,540.00 10,540.00
800.000 DD3 ACQUISITION CORP usD 10.5100 8,408.00 8,408.00
2,000.000  DMY TECHNOLOGY GROUP INC 111 usD 11.2200 22,440.00 22,440.00
1,600.000 DUNE ACQUISITION CORP usD 10.2400 16,384.00 16,384.00
2,000.000 DELWINDS INSURANCE ACQUISITI usD 10.2500 20,500.00 20,500.00
1,200.000  EDTECHX HOLDINGS ACQUISITION usD 10.2500 12,300.00 12,300.00
100.000  FRAZIER LIFESCIENCES ACQUIS usb 10.4800 1,048.00 1,048.00
1,800.000 FAR PEAK ACQUISITION CORP usD 10.4500 18,810.00 18,810.00
3,000.000 FOREST ROAD ACQUISITION CORP usD 10.6100 31,830.00 31,830.00
2,800.000  FINTECH ACQUISITION CORP V usD 10.7000 29,960.00 29,960.00
1,600.000 GOLDEN FALCON ACQUISITION CO usD 10.4000 16,640.00 16,640.00
4,400.000  GORES HOLDINGS VI INC usD 10.5800 46,552.00 46,552.00
2,000.000 GENESIS PARK ACQUISITION COR usD 10.4000 20,800.00 20,800.00
2,000.000 HEALTH ASSURANCE ACQUISITION usD 11.3500 22,700.00 22,700.00
600.000  HEALTHCARE SERVICES ACQUISIT usD 10.2600 6,156.00 6,156.00
2,400.000  HIGHLAND TRANSCEND PARTNERS usb 10.6000 25,440.00 25,440.00
6,800.000  INVESTINDUSTRIAL ACQUISITION usD 10.4600 71,128.00 71,128.00
2,000.000  INSU ACQUISITION CORP 111 usD 10.6700 21,340.00 21,340.00
1,200.000  KINS TECHNOLOGY GROUP INC usD 10.3400 12,408.00 12,408.00
1,000.000  KINGSWOOD ACQUISITION CORP usD 10.3800 10,380.00 10,380.00
2,000.000 LEFTERIS ACQUISITION CORP usb 10.7700 21,540.00 21,540.00
1,800.000 L& ACQUISITION CORP/IL usD 10.3900 18,702.00 18,702.00
2,000.000 LIVE OAK ACQUISITION CORP 11 usD 10.8500 21,700.00 21,700.00
1,000.000 LUX HEALTH TECH ACQUISITION usD 11.5000 11,500.00 11,500.00
800.000  MALLARD ACQUISITION CORP usD 10.5700 8,456.00 8,456.00
2,000.000  MOTION ACQUISITION CORP usD 10.5100 21,020.00 21,020.00
2,000.000 MOTIVE CAPITAL CORP usD 10.4100 20,820.00 20,820.00
2,000.000  MARQUEE RAINE ACQUISITION CO usD 10.8500 21,700.00 21,700.00
800.000  MEDTECH ACQUISITION CORP/NY UsD 10.4200 8,336.00 8,336.00
2,000.000  MUDRICK CAPITAL ACQUIS 11 usD 10.3000 20,600.00 20,600.00
3,600.000 NEBULA CARAVEL ACQUISITION usD 10.9000 39,240.00 39,240.00
3,300.000  NATURAL ORDER ACQUISITION CO usD 10.9700 36,201.00 36,201.00
1,880.000  OMNICHANNEL ACQUISITION CORP usD 10.4000 19,552.00 19,552.00
800.000  PERIPHAS CAPITAL PARTNERING usD 26.0003 20,800.24 20,800.24
1,200.000  POPULATION HEALTH INVESTMENT usD 10.5000 12,600.00 12,600.00
1,900.000 PINE ISLAND ACQUISITION CORP usD 10.7200 20,368.00 20,368.00
3,000.000 PROPTECH INVESTMENT CORP 11 usD 10.5600 31,680.00 31,680.00
3,000.000 REVOLUTION ACCELERATION ACQ usD 10.4100 31,230.00 31,230.00
800.000  RICE ACQUISITION CORP usD 11.8900 9,512.00 9,512.00
4,000.000 RMG ACQUISITION CORP 11 usD 11.1000 44,400.00 44,400.00
1,000.000  REINVENT TECHNOLOGY PARTNERS usD 11.4700 11,470.00 11,470.00
2,400.000  SCION TECH GROWTH 1 usD 10.4200 25,008.00 25,008.00
1,800.000  SENIOR CONNECT ACQUISITION C usb 10.3100 18,558.00 18,558.00
2,000.000 JAWS SPITFIRE ACQUISITION CO usD 11.0000 22,000.00 22,000.00
5,000.000 SUPERNOVA PARTNERS ACQUISITI usD 11.8000 59,000.00 59,000.00
3,000.000  SPARTAN ACQUISITION CORP I1 usD 10.7100 32,130.00 32,130.00
314.000  NORTHERN STAR ACQUISITION CO usD 17.3000 5,432.20 5,432.20
1,200.000  SEVEN OAKS ACQUISITION CORP usD 10.3600 12,432.00 12,432.00
1,000.000  SPRING VALLEY ACQUISITION usD 10.7000 10,700.00 10,700.00
3,000.000  TREPONT ACQUISITION CORP I usD 10.4200 31,260.00 31,260.00
1,000.000 TIGA ACQUISITION CORP usD 10.4900 10,490.00 10,490.00
1,920.000 TS INNOVATION ACQUISITIONS C usD 10.3100 19,795.20 19,795.20
2,000.000 THAYER VENTURES ACQUISITION usD 10.4300 20,860.00 20,860.00
1,000.000 10X CAPITAL VENTURE ACQUISIT usD 10.6100 10,610.00 10,610.00
3,000.000 VPC IMPACT ACQUISITION HOLDI usD 10.5500 31,650.00 31,650.00
2,000.000 76C & CO HOLDINGS INC usD 10.4900 20,980.00 20,980.00
3,200.000 DPCM CAPITAL INC usb 11.1000 35,520.00 35,520.00
1,000.000  ZANITE ACQUISITION CORP usD 10.4100 10,410.00 10,410.00
SPAC 1,612,174.14

26,836,497.87
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7,442,014,937.000 JPY per USD @ 103.5574 : 01/29/2021 JPY 1.0000 7,442,014,937.00 72,144,285.73
-71,863,663.500 JPY per USD @ 103.5574 : 01/29/2021 usb 1.0000 -71,863,663.50 -71,863,663.50
280,622.23

280,622.23

854.000 Australian Dollar - 74991 BARC INTL - OnHand AUD 1.0000 854.00 656.38
0.350  Australian Dollar - 74991 FBCO CFD - OnHand AUD 1.0000 0.35 0.27
-8,140.850  Swiss Franc - 74991 BARC INTL - OnHand CHF 1.0000 -8,140.85 -9,237.32
8,139.700 Swiss Franc - 74991 CITI INTL - OnHand CHF 1.0000 8,139.70 9,236.01
-474,438.120  Euro - 74991 BARC INTL - OnHand EUR 1.0000 -474,438.12 -583,464.00
0.010 Euro - 74991 CITI CFD - OnHand EUR 1.0000 0.01 0.01
-3,693,885.890  Euro - 74991 CITI INTL - OnHand EUR 1.0000 -3,693,885.89 -4,542,740.87
0.040  Euro - 74991 FBCO CFD - OnHand EUR 1.0000 0.04 0.05
701,476.310 Euro - 74991 FBCO INTL - OnHand EUR 1.0000 701,476.31 862,675.57
0.400 Euro - 74991 GSCO CFD - OnHand EUR 1.0000 0.40 0.49
15,830.570  Euro - 74991 JPHQ CFD - OnHand EUR 1.0000 15,830.57 19,468.43
5.470  Euro - 74991 JPHQ INTL - OnHand EUR 1.0000 5.47 6.73

7.290 Euro - 74991-GSCO-DOMESTIC - OnHand EUR 1.0000 7.29 8.97
-10,254.210  Euro - 74991-GSCO-INTL - OnHand EUR 1.0000 -10,254.21 -12,610.63
-28,747.520  Pound Sterling - 74991 BARC INTL - OnHand GBP 1.0000 -28,747.52 -39,168.50
50,264.170  Pound Sterling - 74991 CITI INTL - OnHand GBP 1.0000 50,264.17 68,484.94
0.070  Pound Sterling - 74991 FBCO CFD - OnHand GBP 1.0000 0.07 0.10
20,723.210 Pound Sterling - 74991 GSCO CFD - OnHand GBP 1.0000 20,723.21 28,235.37
-2,770.830  Pound Sterling - 74991 JPHQ CFD - OnHand GBP 1.0000 -2,770.83 -3,775.26
11,954.610 Pound Sterling - 74991 SOCG CFD - OnHand GBP 1.0000 11,954.61 16,288.16
-48.410 Pound Sterling - 74991-GSCO-DOMESTIC - OnHand GBP 1.0000 -48.41 -65.96
-9,843.850  Pound Sterling - 74991-GSCO-INTL - OnHand GBP 1.0000 -9,843.85 -13,412.25
-74,145.450 Hong Kong Dollar - 74991 BARC INTL - OnHand HKD 1.0000 -74,145.45 -9,563.95
74,144.230 Hong Kong Dollar - 74991 CITI INTL - OnHand HKD 1.0000 74,144.23 9,563.79
-0.680 Hong Kong Dollar - 74991 FBCO CFD - OnHand HKD 1.0000 -0.68 -0.09
-1,986,424.000 Japanese yen - 74991 BARC INTL - OnHand JPY 1.0000 -1,986,424.00 -19,250.16
-177,453.040  Japanese yen - 74991 CITI INTL - OnHand JPY 1.0000 -177,453.04 -1,719.68
3,730,555.610  Japanese yen - 74991 FBCO INTL - OnHand JPY 1.0000 3,730,555.61 36,152.30
-0.010  Japanese yen - 74991 JPHQ CFD - OnHand JPY 1.0000 -0.01 0.00
-15,738.000 Japanese yen - 74991-CAYM-FX - OnHand JPY 1.0000 -15,738.00 -152.51
-11,506.850 Japanese yen - 74991-GSCO-DOMESTIC - OnHand JPY 1.0000 -11,506.85 -111.51
-8,895.660 Japanese yen - 74991-GSCO-INTL - OnHand JPY 1.0000 -8,895.66 -86.21
12,248,953.060 Japanese yen - MUFG Cayman - OnHand JPY 1.0000 12,248,953.06 118,702.91
80,593.890  New Zealand Dollar - 74991 BARC INTL - OnHand NZD 1.0000 80,593.89 58,051.78
-80,596.000 New Zealand Dollar - 74991 CITI INTL - OnHand NZD 1.0000 -80,596.00 -58,053.30
-12,509.520  Polish zlot - 74991 BARC INTL - OnHand PLN 1.0000 -12,509.52 -3,355.11
11,632.110  Polish zlot - 74991 CITI INTL - OnHand PLN 1.0000 11,632.11 3,119.78
0.210 Polish zlot - 74991 FBCO CFD - OnHand PLN 1.0000 0.21 0.06
74,799.920  Swedish Krona - 74991 BARC INTL - OnHand SEK 1.0000 74,799.92 9,124.95
-80,785.530  Swedish Krona - 74991 CITI INTL - OnHand SEK 1.0000 -80,785.53 -9,855.14
1,215,092.840 U.S. Dollars - 74991 BARC INTL - OnHand usb 1.0000 1,215,092.84 1,215,092.84
158.460 U.S. Dollars - 74991 CITI CFD - OnHand usb 1.0000 158.46 158.46
5,341,322.080 U.S. Dollars - 74991 CITI DOMESTIC - OnHand usb 1.0000 5,341,322.08 5,341,322.08
6,640,427.040 U.S. Dollars - 74991 CITI INTL - OnHand usD 1.0000 6,640,427.04 6,640,427.04
0.000 U.S. Dollars - 74991 FBCO CFD - OnHand usb 1.0000 0.00 0.00
880,059.000 U.S. Dollars - 74991 FBCO COLLATERAL - OnHand usD 1.0000 880,059.00 880,059.00
13,360,216.450  U.S. Dollars - 74991 FBCO DOMESTIC - OnHand usD 1.0000 13,360,216.45 13,360,216.46
5,762,952.450  U.S. Dollars - 74991 FBCO INTL - OnHand usb 1.0000 5,762,952.45 5,762,952.45
0.280 U.S. Dollars - 74991 GSCO CFD - OnHand usD 1.0000 0.28 0.28
-33,400.480 U.S. Dollars - 74991 JPHQ CFD - OnHand usD 1.0000 -33,400.48 -33,400.48
474,939.910  U.S. Dollars - 74991 JPHQ OTC Collateral - OnHand usD 1.0000 474,939.91 474,939.91
-1,643.160 U.S. Dollars - 74991-CAYM-FX - OnHand usb 1.0000 -1,643.16 -1,643.16
4,648,147.950 U.S. Dollars - 74991-GSCO-DOMESTIC - OnHand usD 1.0000 4,648,147.95 4,648,147.95
-10,750.200  U.S. Dollars - 74991-GSCO-INTL - OnHand usD 1.0000 -10,750.20 -10,750.20
5,019,731.100 U.S. Dollars - 74991-MSCO-DOMESTIC - OnHand usbh 1.0000 5,019,731.10 5,019,731.10
2,343,239.870  U.S. Dollars - MUFG Cayman - OnHand usD 1.0000 2,343,239.87 2,343,239.87
-90,155.210  South African rand - 74991 BARC INTL - OnHand ZAR 1.0000 -90,155.21 -6,171.08
125,021.400  South African rand - 74991 CITI INTL - OnHand ZAR 1.0000 125,021.40 8,557.66
-0.030 South African rand - 74991 JPHQ CFD - OnHand ZAR 1.0000 -0.03 0.00
-1,633.350  South African rand - 74991-GSCO-DOMESTIC - OnHand ZAR 1.0000 -1,633.35 -111.80
-33,221.810 South African rand - 74991-GSCO-INTL - OnHand ZAR 1.0000 -33,221.81 -2,274.02
41,573,648.96

41,573,648.96

6.000 SPAK US 01/21 P25.00 usD 0.2250 135.00 135.00

14.000 SPY US 01/21 P320.00 usD 0.3350 469.00 469.00

14.000  SPY US 01/21 P330.00 usb 0.5000 700.00 700.00

-8.000 TIF US 01/21 C130.00 usD 1.4650 -1,172.00 -1,172.00

132.00

2,000.000 2MX ORGANIC SA-CW25 EUR 0.2780 556.00 683.77
2,738.000 ARTIUS ACQUISITION INC -CwW26 usD 2.3550 6,447.99 6,447.99
1,162.000  ACAMAR PARTNERS ACQUISI-CW26 usb 2.6100 3,032.82 3,032.82
1,500.000 ACE CONVERGENCE ACQU-C -CW27 usD 1.4032 2,104.80 2,104.80
667.000 ATLAS CREST INVESTMENT -CW26 usb 1.9500 1,300.65 1,300.65
1,600.000  ASCENDANT DIGITAL ACQU -CW25 usD 1.6900 2,704.00 2,704.00
1,350.000  ARCLIGHT CLEAN TRANSIT -CW27 usb 2.3799 3,212.87 3,212.87
450.000 AJAX I-CL A - CW26 usD 3.5000 1,575.00 1,575.00
718.000  AMPLITUDE HEALTHCARE AC-CW26 usD 1.5500 1,112.90 1,112.90
1,000.000 ONE - CLASS A -CW25 usb 2.0600 2,060.00 2,060.00
1,000.000 APOLLO STRATEGIC GROWT -CW27 usD 1.9900 1,990.00 1,990.00
5,136.000 APEX TECHNOLOGY ACQUI-C-CW24 usb 4.4000 22,598.40 22,598.40
2,200.000 ATLANTIC AVENUE ACQUIS -CW25 usD 1.1500 2,530.00 2,530.00
1,192.000  ASPIRATIONAL CONSUMER -CW25 usb 1.3000 1,549.60 1,549.60
867.000  ALTIMAR ACQUISITION -CW usD 3.0200 2,618.34 2,618.34
1,500.000  AVANTI ACQUISITION A -CW25 usD 1.6200 2,430.00 2,430.00
7,118.000 BESPOKE CAPITAL ACQUI -Cw24 usb 1.1700 8,328.06 8,328.06
2,667.000 FOLEY TRASIMENE ACQU -Cw25 usb 4.6800 12,481.56 12,481.56
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1,000.000  BLUESCAPE OPPORTUNIT A -CW26 usb 2.1400 2,140.00 2,140.00
1,000.000  BROADSTONE ACQUISITION -CW28 usD 1.1898 1,189.80 1,189.80
1,500.000  BURGUNDY TECHNOLOGY ACQ-CW25 usb 1.9900 2,985.00 2,985.00

400.000  BRIDGETOWN HOLDINGS -Cw27 usb 4.7300 1,892.00 1,892.00
2,410.000  CITIC CAPITAL ACQUISIT-CW27 usD 1.7700 4,265.70 4,265.70
4,000.000  CHURCHILL CAPITAL CORP -CW25 usD 1.6050 6,420.00 6,420.00
1,028.000  CHURCHILL CAPITAL CORP-CW24 usb 2.0000 2,056.00 2,056.00

616.000 CERES ACQUISITION CORP -CW25 usD 0.7500 462.00 462.00

666.000 CF FINANCE ACQUISITION -CW27 usb 2.4800 1,651.68 1,651.68
1,540.000 COLLECTIVE GROWTH COR -CW usb 3.8000 5,852.00 5,852.00
5,032.000 CHP MERGER CORP -CW24 usb 1.2202 6,140.05 6,140.05

900.000  CIIG MERGER CORP -CW26 usD 8.2700 7,443.00 7,443.00
1,000.000  COLONNADE ACQUISITION -CW25 usD 3.5600 3,560.00 3,560.00
1,500.000  CLIMATE CHANGE CRISIS -CW25 usb 1.8000 2,700.00 2,700.00

333.000 CM LIFE SCIENCES INC-A -CW27 usD 2.9300 975.69 975.69
2,000.000 CONX CORP-CLASS A -CW27 usb 1.6000 3,200.00 3,200.00
2,138.000 CAPSTAR SPECIAL PURPOSE-CW27 usD 1.4600 3,121.48 3,121.48

284.000  CALIFORNIA RESOURCES -CW27 usb 3.8000 1,079.20 1,079.20
5,333.000 COHN ROBBINS HOLDINGS -CW25 usb 1.9500 10,399.35 10,399.35

420.000  CRESCENT ACQUISITION CO-CW24 usD 1.4600 613.20 613.20

867.000  CERBERUS TELECOM ACQUI -CW25 usb 1.3999 1,213.71 1,213.71
1,000.000  DECARBONIZATION PLUS -CW25 usD 1.8000 1,800.00 1,800.00
2,454.000 D8 HOLDINGS CORP-A -CW27 usb 1.0600 2,601.24 2,601.24
3,000.000 LGL SYSTEMS ACQUISITI -CW26 usD 1.6499 4,949.70 4,949.70
1,490.000  DFP HEALTHCARE ACQUISIT-CW22 usb 1.9600 2,920.40 2,920.40

240.000  DRAGONEER GROWTH OPPORTUNIWS usb 4.5461 1,091.06 1,091.06

157.000  DESKTOP METAL INC-CW24 usD 4.8000 753.60 753.60
1,166.000  DMY TECHNOLOGY GROUP -CW27 usb 4.2000 4,897.20 4,897.20

900.000  DMY TECHNOLOGY GROUP -CW27 usD 7.4600 6,714.00 6,714.00

500.000  DUDDELL STREET ACQUIS -CW25 usb 1.5500 775.00 775.00
1,000.000 EMPOWER LTD-CLASS A -CW27 usD 1.1300 1,130.00 1,130.00

700.000  EXECUTIVE NETWORK PART -CW28 usb 3.0802 2,156.14 2,156.14
1,600.000  EQUITY DISTRIBUTION A -CW25 usb 1.8300 2,928.00 2,928.00
1,400.000 EAST RESOURCES ACQUIS -CW27 usD 1.2500 1,750.00 1,750.00
1,000.000 E.MERGE TECHNOLOGY ACQ -CW25 usb 1.6700 1,670.00 1,670.00
3,664.000 EXPERIENCE INVESTMENT -CW26 usD 2.3500 8,610.40 8,610.40
1,199.000  FORTRESS VALUE ACQUISI -CW27 usb 2.4550 2,943.55 2,943.55
3,960.000  FALCON CAPITAL ACQUIS -Cw27 usD 2.1500 8,514.00 8,514.00
1,100.000 FG NEW AMERICA ACQUISI -Cw27 usb 1.3800 1,518.00 1,518.00
1,334.000 FORUM MERGER 111 CORP -CW27 usb 3.4000 4,535.60 4,535.60
1,200.000  FIRSTMARK HORIZON ACQU -CW25 usD 2.8400 3,408.00 3,408.00
3,698.000  FINSERV ACQUISITITION -CW26 usb 3.5000 12,943.00 12,943.00
1,000.000  FAST ACQUISITION CORP -CW27 usD 1.7850 1,785.00 1,785.00

581.000  FINTECH ACQUISI CORP -CW25 usb 2.3500 1,365.35 1,365.35

800.000  FTAC OLYMPUS ACQ CORP -CW25 usD 2.0000 1,600.00 1,600.00
2,054.000  FUSION ACQUISITION -Cw27 usb 2.6200 5,381.48 5,381.48
2,630.000  GORES HOLDINGS IV INC -CW25 usb 4.3200 11,361.60 11,361.60
1,832.000 GIGCAPITAL3 INC-CW25 usD 3.5902 6,577.25 6,577.25
1,666.000 GO ACQUISITION CORP -CW27GO usb 1.4400 2,399.04 2,399.04
1,800.000 GORES HOLDINGS V INC -CwW27 usD 2.0200 3,636.00 3,636.00
3,082.000 GS ACQUISITION HOLDINGS-CW25 usb 2.4950 7,689.59 7,689.59
1,028.000 GX ACQUISITION CORP -CW26 usD 2.6200 2,693.36 2,693.36
3,082.000 HUDSON EXECUTIVE INV -CW25 usD 1.5000 4,623.00 4,623.00
1,333.000 HIG ACQUISITION CORP A -CW25 usb 1.4400 1,919.52 1,919.52
1,333.000 HOLICITY INC-CLASS A -CW27 usD 1.3000 1,732.90 1,732.90
1,000.000 HPX CORP-A -CW25 usb 1.1700 1,170.00 1,170.00
1,333.000 HORIZON ACQUISITION -CW25 usD 1.6450 2,192.79 2,192.79
1,233.000 HORIZON ACQUIS CORP Il -CW27 usb 1.9500 2,404.35 2,404.35

800.000  ION ACQUISITION CORP 1 -CW27 usD 4.3300 3,464.00 3,464.00
1,000.000 1G ACQUISITION CORP A -CW27 usD 1.7000 1,700.00 1,700.00
2,000.000  AEA-BRIDGES IMPACT COR -CW25 usb 1.5991 3,198.20 3,198.20
1,333.000  INSU ACQUISITION CORP -CW25 usD 3.4500 4,598.85 4,598.85
4,108.000  SOCIAL CAPITAL HEDOSOP -CW25 usb 3.9500 16,226.60 16,226.60

800.000  SOCIAL CAPITAL HEDOSOP -CW25 usD 3.7000 2,960.00 2,960.00
1,000.000  SOCIAL CAPITAL HED V CW25 usb 3.6900 3,690.00 3,690.00

750.000  SOCIAL CAPITAL HED VI - CW25 usD 3.3600 2,520.00 2,520.00
2,054.000  INTERPRIVATE ACQUISITI -CW24 usD 4.4100 9,058.14 9,058.14
5,392.000  JUNIPER INDUSTRIAL HLDG-CW26 usb 1.8000 9,705.60 9,705.60
2,738.000  JAWS ACQUISTION-CW25 usD 2.7700 7,584.26 7,584.26

864.000  LEISURE ACQUISITION COR-CW22 usb 0.7800 673.92 673.92
1,454.000  UNION ACQUISITION COR -CW25 usD 0.8500 1,235.90 1,235.90
1,000.000  LIONHEART ACQUISITION -CWw26 usb 1.1500 1,150.00 1,150.00

733.000  LANDCADIA HOLDINGS 111 -CW27 usD 2.4781 1,816.45 1,816.45

160.000  RIBBIT LEAP LTD - CLASS A usb 4.2100 673.60 673.60
3,248.000  LONGVIEW ACQUISITION CO-CW25 usD 6.9900 22,703.52 22,703.52
2,054.000 LIVE OAK ACQUISITION CO-CW27 usb 11.9000 24,442.60 24,442.60
1,300.000 MONTES ARCHIMEDES ACQ -CW25 usb 1.4900 1,937.00 1,937.00
1,438.000  MALACCA STRAITS ACQUI -Cw27 usb 1.0800 1,553.04 1,553.04
2,094.000  NEXTPOINT ACQUISTION-CW25 usD 0.5500 1,151.70 1,151.70

630.000  NEW BEGINNINGS ACQUIS -CW26 usD 1.1400 718.20 718.20
1,500.000  NORTHERN GENESIS ACQ -CW27 usb 5.3800 8,070.00 8,070.00
1,600.000  NEXTGEN ACQUISITION -CW25 usD 1.4600 2,336.00 2,336.00
3,000.000  NEWHOLD INVESTMENT A -CW25 usb 1.3700 4,110.00 4,110.00
1,000.000  NORTH MOUNTAIN MERGER -CW25 usb 1.4200 1,420.00 1,420.00
1,000.000  NOVUS CAPITAL CORP -Cw27 usb 4.5500 4,550.00 4,550.00
1,994.000  NAVSIGHT HOLDINGS INC - A usD 1.3598 2,711.44 2,711.44
1,500.000 OAKTREE ACQ CORP Il A -CW27 usD 2.0492 3,073.80 3,073.80

500.000 OTR ACQUISITION -CL A -CW25 usb 1.1000 550.00 550.00
1,600.000  PACE/WS US usD 2.2500 3,600.00 3,600.00
2,396.000 CC NEUBERGER PRINCIPAL -CW25 usb 2.2700 5,438.92 5,438.92
1,000.000  PERIDOT ACQUISITION -Cw27 usb 1.7000 1,700.00 1,700.00
1,067.000  PRIME IMPACT ACQU I -CW30 usb 1.3698 1,461.58 1,461.58
1,000.000  PMV CONSUMER ACQUISIT -CW27 usb 1.1100 1,110.00 1,110.00
1,600.000  PROPTECH ACQUISITION A -CW25 usD 2.9800 4,768.00 4,768.00
2,250.000 CC NEUBERGER PRINCIPAL -CW25 usb 1.8800 4,230.00 4,230.00
4,794.000  PROPERTY SOLUTIONS ACQ -CW27 usD 1.0500 5,033.70 5,033.70

334.000 PERSHING SQUARE TONTINE -WS usb 9.3300 3,116.22 3,116.22
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833.000  QELL ACQUISITION CORP -CW25 usb 3.3000 2,748.90 2,748.90
1,200.000 REDBALL ACQUISITION -CW22 usD 2.4000 2,880.00 2,880.00
1,000.000  RECHARGE ACQUISITION -CW27 usbh 1.6500 1,650.00 1,650.00
1,750.000  REINVENT TECHNOLOGY A -CW25 usb 3.2000 5,600.00 5,600.00
1,000.000  SOFTWARE ACQUISITION -CW27 usb 1.2500 1,250.00 1,250.00
1,000.000  SANDBRIDGE ACQUISITION -CW27 usb 1.2669 1,266.90 1,266.90

410.000 SC HEALTH CORP-CW24 usb 1.3000 533.00 533.00
2,464.000 CVX CORP - CLASS A -CW25 usbh 1.7000 4,188.80 4,188.80
1,500.000 SPORTS ENTERTAINMENT -CW25 usD 1.4000 2,100.00 2,100.00
3,594.000 OSPREY TECHNOLOGY ACQ -CW24 usb 1.5300 5,498.82 5,498.82
1,050.000  SEAPORT GLOBAL ACQ A -CW25 usb 0.9900 1,039.50 1,039.50
1,200.000  SOUTH MOUNTAIN MERGER -CW24 usb 4.4400 5,328.00 5,328.00

800.000  TORTOISE ACQUISITION A -CW27 usb 3.0600 2,448.00 2,448.00
3,698.000  SUSTAINABLE OPPORTUNIT-CW251 usb 2.2500 8,320.50 8,320.50
1,550.000  SILVER SPIKE ACQUISITI -CW24 usb 3.2900 5,099.50 5,099.50
1,000.000 STAR PEAK ENERGY TRAN -CW25 usb 5.9000 5,900.00 5,900.00
1,133.000 ACON S2 ACQUISITION -CW27 usb 1.6500 1,869.45 1,869.45

267.000  STARBOARD VALUE ACQUIS -CW27 usb 1.9600 523.32 523.32
1,000.000  TEKKORP DIGITAL ACQUI -CW27 usb 1.8000 1,800.00 1,800.00

102.000  THUNDER BRIDGE ACQUISI -CWi26 usb 3.8598 393.70 393.70
2,000.000 HEALTHCARE MERGER CORP-CW26 usb 1.2500 2,500.00 2,500.00
1,000.000  SPARTACUS ACQUISITION -CWw27 usb 1.0300 1,030.00 1,030.00
1,200.000 TPG PACE BENEFICIAL A -CW27 usb 7.9650 9,558.00 9,558.00
1,918.000 TREBIA ACQUISITION -CW usb 2.2000 4,219.60 4,219.60
1,333.000 TWC TECH HOLDINGS 11 -CwW27 usb 1.7700 2,359.41 2,359.41
1,000.000  TAILWIND ACQUISITION -CW27 usb 1.5000 1,500.00 1,500.00
1,067.000 VECTOR ACQUISITION A -CW27 usb 1.4500 1,547.15 1,547.15
1,333.000 VG ACQUISITION CORP-A -CW25 usb 2.5977 3,462.73 3,462.73
2,000.000  VISTAS MEDIA ACQUISIT -CW26 usbh 0.8000 1,600.00 1,600.00
1,900.000 VESPER HEALTHCARE ACQ -CW27 usb 2.7000 5,130.00 5,130.00
1,600.000 VY GLOBAL GROWTH-CL A -CW30 usbh 1.8800 3,008.00 3,008.00
3,804.000 Foley Trasimene Acqui-CW25 usb 2.5600 9,738.24 9,738.24
1,333.000  YUCAIPA ACQUISITION A -CW25 usb 1.4500 1,932.85 1,932.85

500.000  YELLOWSTONE ACQUISIT A -CW25 usb 1.2000 600.00 600.00

573,926.35

31,990.000  BRISTOL-MYERS SQUIBB-CVR usbh 1.2100 38,707.90 38,707.90
38,707.90

612,766.25

-32,235.000 ESW__AON PLC usb 206.7100 128,031.78 128,031.78
6,813.000 ESW__BIOTEST AG EUR 28.1000 2,725.20 3,351.45
36,281.000 ESW__BANKIA SA EUR 1.4540 -2,963.41 -3,644.41
-24,831.000 ESW__CAIXABANK SA EUR 2.1330 3,251.80 3,999.06
38,742.000 ESW__COCA-COLA AMATIL LTD AUD 12.9500 7,122.59 5,474.40
0.000 ESW__EQUITRANS MIDSTREAM CORP usb 7.7800 1,140.86 1,140.86
291,958.000 ESW__G4S PLC GBP 2.5400 -12.74 -17.36
-10,959.000  ESW__GRIFOLS SA usbh 29.5275 0.85 -1,288.46
15,447.000  ESW__GRIFOLS SA usb 18.5000 2,934.93 2,934.93
7,259.000 ESW__KAZ MINERALS PLC GBP 6.5160 -290.36 -395.61
5,530.000 ESW__PORSCHE AUTOMOBIL HOLDING SE EUR 56.4000 -7,189.00 -8,841.04
-39,154.000 ESW__ROYAL DUTCH SHELL PLC GBP 13.1740 4,463.55 6,081.59
39,154.000 ESW__ROYAL DUTCH SHELL PLC GBP 12.7220 -3,288.93 -4,481.16
94,347.000 ESW__RSA INSURANCE GROUP PLC GBP 6.7780 1,779.31 2,424.28
-11,052.000 ESW__RYANAIR HOLDINGS PLC usb 20.6237 486.43 486.43
22,666.000 ESW__SUEZ EUR 16.4450 12,239.64 15,052.31
-1,355.000 ESW__SPDR S&P 500 ETF TRUST usb 371.9900 -8,089.35 -8,089.35
38.000 ESW__TC PIPELINES LP usb 28.6500 -103.74 -103.74
-23.000 ESW__TC ENERGY CORP usb 40.1800 99.59 99.59
-106,742.000 ESW__PEUGEQT SA EUR 22.4200 -143,307.00 -176,238.95
6,689.000 ESW__UNIPER SE EUR 28.2400 -2,274.26 -2,796.88
-2,158.000  ESW__VOLKSWAGEN AG EUR 152.4200 -1,122.16 -1,380.03
29,836.000 ESW__WILLIS TOWERS WATSON PLC usbh 206.1400 -236,876.09 -236,876.09
92,931.000  ESW__WILLIAM HILL PLC GBP 2.6930 278.54 379.51
52.000 ESW__XPO LOGISTICS EUROPE SADIR EUR 282.0000 0.00 0.00
-274,696.89

-274,696.89

70,398,697.52
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13,878 11,222
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20,000 20,000
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3,358 2,139
52,134 42,399
18,460 17,494
*1 12,165 25,734
6,207,815 6,234,041
2,256,160 2,407,963
213,584 247,753
*1 1,576,177 1,592,585
466,397 567,624
23,495 8,184
73,238 14,240
78,730 84,915
227,290 268,420
92,509 172,633
*1 755,298 696,759
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10 7
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