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)
(2023 25 )
10,000,000
20,999,667
(2023 25 )
)
1,941,662
1,941,662
(2023 25 )
)
) )
)
272,070 269,163 2,907
272,070 269,163 2,907
)
(
)
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3,345 26,673,767

3,345 26,673,767

plc
19.300 2,085.770

19.300 2,085.770
(271,984)
26,945,751
(271,984)
26,945,751
(271,984)

100.0 100.0
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5,924,636
391,732,500
397,657,136
397,657,136

9,313,475
35,662
1,785,448
223,126
11,357,711
11,357,711

423,677,245

37,377,820

386,299,425
386,299,425
397,657,136
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@

( 2022 31
2023 25 )

7,504,049
435,928
7,068,121

63,277
3,168,144
418,390
3,649,811
10,717,932
10,717,932
10,717,932

1,497,365

6,534,216
6,534,216
34,691,469
34,691,469

37,377,820
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(2023 25 )
423,677,245
55 10 37,377,820
0.9118
(2022 31
2023 25 )
0
(©
©
0
©
0
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10,000,000
516,155,146
102,477,901
(2023 25
)
6,867,208
6,867,208
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45,149 | 388,026,735

45,149 | 388,026,735

plc
262.960 28,418.450

262.960 | 28,418.450
(3,705,765)

391,732,500
(3,705,765)

391,732,500
(3,705,765)

100.0 100.0
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624,801,166

(23,708,886)

601,092,280
50,966,868
25,937,378

247,415

31,081,567

420,006

28,670,939

738,416,453

57,234
49
527,843

112,746,328

6,073,436
4,233,573
13,351,378

2,128,739

139,118,580

599,297,873
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2022 31
2022 2021 2020
31 31 31
599,297,873 820,997,763 633,318,122
99.15 119.18 108.27
927.68 1,074.29
102.32 122.72 111.34
103.37 123.18 110.86
102.29 121.46 109.28
@ 77.83
102.35 122.40 110.92
103.70 123.91 111.94
106.94 126.42 113.34
109.69 129.54 116.00
101.05 119.14 106.51
103.56 123.47 111.60
@ 8,445.41
@ 7,890.36
108.33 127.60 114.10
104.89 124.74 112.40
111.07 130.89 116.94
107.97 127.08 113.66
@ 76.02
117.96 137.34 119.14
104.76 124.83 112.30
109.90 129.23 115.11
106.22 126.27 113.26
112.81 132.40 117.81
@ Appendix 1
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@

820,997,763

329,993
1,094,904
63,033
808,539
10,066,398
47,763

12,410,630

85,527
3,720,918
8,952,565
1,406,387

138,196
236,579
1,376,176
7,688
7,863,081

23,787,117

(11,376,487)

426,622
(63,881,326)
(25,667,897)

8,180,497

(80,942,104)

(29,039,014)
(10,980, 524)
12,935,251

1,520,831

(25,563, 456)

(117,882,047)

302,142,360
(405,960, 203)

(103,817,843)

599,297,873
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2022 31
10,739 816 5,124 6,431
33 33
16,438 61,982 7,683 70,737
175,871 184,679 66,730 293,820
123,149 29,272 26,095 126,326
O 160,109 7,244 152,865
54,671 7,868 14,570 47,969
465,382 160,989 333,277 293,094
1,043,773 332,559 571,755 804,577
235,624 85,219 91,110 229,733
239,928 133,676 27,641 345,963
173,082 24,568 122,711 74,939
W 46,561 290 46,271
€ 2,220 2,220
66,719 15,211 41,331 40,599
2,895,717 617,356 1,642,187 1,870,886
601,007 834,070 401,633 1,033,444
922,641 167,189 353,926 735,904
O 151,613 151,613
45 45
111,189 66,290 44,899
112,689 34,979 77,710
93,904 65,909 27,995
66,755 22,000 44,755
@ Appendix 1
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2022 31
6,153,434 Breedon Group Plc 4,375,091 0.73
4,375,091 0.73
575,087 CVS Group Plc 10,242,299 1.71
345,460 Ergomed Plc 3,910,607 0.65
1,391,380 Gamma Communications Plc 16,724,388 2.79
500,400 GB Group Plc 2,777,220 0.47
392,825 Impax Asset Management Group Plc 3,189,739 0.53
2,547,423 Learning Technologies Group Plc 3,385,525 0.57
33,742 London Stock Exchange Group Plc 2,510,405 0.42
14,195,342 SigmaRoc Plc 9,289,432 1.55
195,403 Watches of Switzerland Group Plc 1,873,915 0.31
425,323 YouGov Plc 5,473,907 0.91
59,377,437 9.91
2,925,201 Boku Inc 3,115,339 0.52
45,988 Microsoft Corp 9,894,229 1.65
53,551 Nasdaq Inc 6,596,355 1.10
29,503 Qualtrics International Inc =A~ 336,769 0.05
19,942,692 3.32
83,695,220 13.96
GBP 38,000,000 Sumitomo Mitsui Banking Corp 5/7/2022 (Zero Coupon) 37,957,299 6.33
37,957,299 6.33
GBP 2,000,000 Nordea Bank Abp 23/8/2022 (Zero Coupon) 1,993,994 0.33
1,993,994 0.33
GBP 15,000,000 Mitsubishi UFJ Trust & Banking Corp 6/7/2022 (Zero Coupon) 14,983,034 2.50
GBP 8,000,000 Mizuho Bank Ltd FRN 17/6/2022 8,000,000 1.34
GBP 5,000,000 Mizuho Bank Ltd FRN 1/7/2022 5,000,000 0.84
GBP 6,000,000 Norinchukin Bank 6/6/2022 (Zero Coupon) 5,998,804 1.00
GBP 21,000,000 Norinchukin Bank 9/6/2022 (Zero Coupon) 20,994,024 3.50
GBP 6,000,000 Norinchukin Bank 24/6/2022 (Zero Coupon) 5,995,733 1.00
GBP 19,000,000 Sumitomo Mitsui Trust Bank Ltd 10/8/2022 (Zero Coupon) 18,953,079 3.16
79,924,674 13.34
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GBP 9,000,000
GBP 10,000,000

GBP 27,000,000
GBP 5,000,000

GBP 16,000,000

GBP 18,000,000

GBP 6,000,000
GBP 19,000,000

GBP 27,000,000

GBP 27,000,000

GBP 7,000,000
GBP 7,000,000
GBP 10,000,000
GBP 15,000,000

GBP 9,000,000

GBP 7,000,000
GBP 7,000,000
GBP 17,000,000
GBP 17,000,000

ABN Amro Bank NV FRN 9/8/2022
ABN Amro Bank NV FRN 10/8/2022

National Australia Bank Ltd FRN 6/6/2022
Sumitomo Mitsui Trust Bank Ltd FRN 11/8/2022

Bank Of America NA 3/8/2022 (Zero Coupon)

Sumitomo Mitsui Banking Corp 10/8/2022 (Zero Coupon)

Jyske Bank A/S 8/6/2022 (Zero Coupon)
Jyske Bank A/S 16/6/2022 (Zero Coupon)

Kuntarahoitus Oyj 11/7/2022 (Zero Coupon)

Agence Centrale des Organismes de Securite Sociale 9/6/2022
(Zero Coupon)

Antalis SA 1/6/2022 (Zero Coupon)

Antalis SA 1/6/2022 (Zero Coupon)

BPCE SA RegS 17/6/2022 (Zero Coupon)

Managed and Enhanced Tap Magenta Funding 6/7/2022 (Zero Coupon)

Managed and Enhanced Tap Magenta Funding ST SA 6/6/2022 (Zero
Coupon)

Matchpoint Finance Plc 9/6/2022 (Zero Coupon)
Matchpoint Finance Plc 13/6/2022 (Zero Coupon)
Matchpoint Finance Plc 6/7/2022 (Zero Coupon)
Matchpoint Finance Plc RegS 6/6/2022 (Zero Coupon)
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9,000,980 1.50
10,000,948 1.67
19,001,928 3.17
27,000,000 4.51

5,000,000 0.83
32,000,000 5.34
15,965,963 2.67
15,965,963 2.67

186,843,858 31.18
17,955,549 3.00
17,955,549 3.00

5,998,965 1.00
18,992,705 3.17
24,991,670 4.17
26,970,167 4.50
26,970,167 4.50
26,994,554 4.50

7,000,000 1.17

6,998,698 1.17

9,995,405 1.67
14,984,605 2.50

8,998,707 1.50
74,971,969 12.51

6,998,436 1.17

6,997,678 1.17
16,983,947 2.83
16,997,696 2.84
47,977,757 8.01
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GBP 8,000,000 Albion Capital Corp SA 20/6/2022 (Zero Coupon) 7,995,714 1.33
GBP 1,000,000 Albion Capital Corp SA 20/6/2022 (Zero Coupon) 999,470 0.17
GBP 10,000,000 Albion Capital Corp SA 27/6/2022 (Zero Coupon) 9,992,314 1.67
18,987,498 3.17

GBP 5,000,000 ABN Amro Bank NV 11/7/2022 (Zero Coupon) 4,993,983 0.83
GBP 9,000,000 PACCAR Financial Europe BV 8/6/2022 (Zero Coupon) 8,998,275 1.50
GBP 3,000,000 Toyota Motor Finance 25/7/2022 (Zero Coupon) 2,994,933 0.50
GBP 10,000,000 Toyota Motor Finance 3/8/2022 (Zero Coupon) 9,979,508 1.67
26,966,699 4.50

GBP 20,000,000 Svenska Handelsbanken AB 9/9/2022 (Zero Coupon) 19,928,806 3.32
19,928,806 3.32

GBP 8,000,000 Nieuw Amsterdam Receivables Corp 9/6/2022 (Zero Coupon) 7,998,283 1.33
7,998,283 1.33

266,748,398 44 .51

537,287,476 89.65

GBP 6,000,000 Norinchukin Bank 6/7/2022 (Zero Coupon) 5,994,433 1.00
5,994,433 1.00

5,994,433 1.00

5,994,433 1.00

578,203 ?IackRock ICS Sterling Liquid Environmentally Aware Fund (Dist) 57,810,371 9.65
57,810,371 9.65

57,810,371 9.65

601,092,280 100-30

(1,794,407) (0.30)

599,297,873 100.00
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)

43,403 Xero Ltd HSBC 122,509
122,509

(69,478) Colruyt SA Goldman Sachs 198,058
(42,825) Umicore SA HSBC (116,249)
81,809

50,878 DSV PANALPINA A/S JP Morgan 544,130
43,661 Novo Nordisk A/S *B~ JP Morgan 65,922
(45,029) Pandora A/S HSBC (195,199)
414,853

51,206 Euronext NV JP Morgan 410,460
25,704 Gaztransport Et Technigaz SA JP Morgan 199,774
610,234

(61,371) HelloFresh SE HSBC (16,140)
(16,140)

(34,935) Kerry Group Plc A~ HSBC (21,998)
(10,562) Kerry Group Plc A~ JP Morgan (6,651)
(28,649)

(30,237) Unibail- Rodamco- Westfield (REIT) HSBC 40,653
40,653

(71,375) ACS Actividades de Con-struccion y Servicios SA  HSBC (172,490)
(172,490)

(159,001) Electrolux AB "B~ Goldman Sachs 13,632
(283,121) Hennes & Mauritz AB B~ JP Morgan (340,399)
(1,017,048) Samhal Isbyggnadsbolaget i Norden AB HSBC (166,986)
(493,753)

(5,431) Geberit AG Reg HSBC (124,994)
17,100 Lonza Group AG Reg Goldman Sachs 441,687
316,693

77,166 4imprint Group Plc JP Morgan (189,057)
532,469 AJ Bell Plc HSBC 165,790
(350,554) Alphawave IP Group Plc Goldman Sachs (128,506)
(603,755) Ascential Plc JP Morgan (66,766)
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)

275,086 Ashtead Group Plc HSBC 1,042,576
(196,443) Associated British Foods Plc JP Morgan (345,740)
782,651 Auction Technology Group Plc Goldman Sachs 647,778
98,668 AVEVA Group Plc JP Morgan 199,506
(404,891) B&M European Value Retail SA JP Morgan 274,307
5,673,961 Baltic Classifieds Group Plc HSBC 1,577,361
(330,643) Bodycote Plc Goldman Sachs (72,370)
(570,702) British Land Co Plc (REIT) HSBC (263,094)
74,795 Bunzl Plc JP Morgan (140,615)
(141,207) Burberry Group Plc HSBC (285,944)
724,358 Bytes Technology Group Plc HSBC 496,910
(173,238) Carnival Plc Goldman Sachs 87,485
(1,520,460) Civitas Social Housing Plc (REIT) HSBC 10,126
537,847 Compass Group Plc JP Morgan 326,153
299,383 Computacenter Plc JP Morgan 450,063
(64,601) Cranswick Plc HSBC (16,099)
(3,545,828) Currys Plc JP Morgan 148,748
255,519 Dechra Pharmaceuticals Plc JP Morgan 1,216,271
225,896 Diploma Plc JP Morgan 262,830
(1,047,334) Direct Line Insurance Group Plc Goldman Sachs (78,550)
(776,147) DS Smith Plc HSBC 22,508
345,579 Dunelm Group Plc HSBC 2,761
(1,287,925) Elementis Plc HSBC (82,427)
(308,369) Frasers Group Plc Goldman Sachs (15,418)
51,060 Games Workshop Group Plc HSBC 229,770
672,049 Genuit Group Plc HSBC 372,987
(166,982) GlaxoSmithKline Plc Goldman Sachs 118,891
751,068 Grafton Group Plc (Unit) HSBC 458,475
(134,725) Greggs Plc Goldman Sachs (134,725)
(2,022,493) Hipgnosis Songs Fund Ltd JP Morgan 102,662
318,370 Howden Joinery Group Plc HSBC 68,131
(1,018,993) HSBC Holdings Plc Goldman Sachs (352,062)
(902,068) Ibstock Plc HSBC (103,738)
3,063,586 IntegraFin Holdings Plc JP Morgan (1,002,038)
316,122 Intermediate Capital Group Plc Goldman Sachs 475,764
(684,956) ITM Power Plc Goldman Sachs (101,130)
(863,121) IWG Plc Goldman Sachs (76,818)
(278,977) J D Wetherspoon Plc JP Morgan (124,145)
(1,928,355) J Sainsbury Plc JP Morgan 90,633
(703,958) JD Sports Fashion Plc HSBC (72,543)
234,833 JET2 Plc HSBC 205,479
(1,002,343) John Wood Group Plc Goldman Sachs (185,433)
(124,284) Johnson Matthey Plc HSBC 186,426
(2,039,172) Kingfisher Plc JP Morgan (422,109)
(354,572) Land Securities Group Plc (REIT) HSBC (249,619)
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)

(1,247,875) Legal & General Group Plc JP Morgan (328,191)
(7,866,526) Lloyds Banking Group Plc HSBC (194,941)
105,301 London Stock Exchange Group Plc HSBC 397,713
(1,351,998) Marks & Spencer Group Plc Goldman Sachs (62,976)
(481,231) Marshalls Plc Goldman Sachs (9,625)
95,146 Morgan Sindall Group Plc HSBC 114,175
(1,106,754) National Express Group Plc HSBC (208,335)
(273,592) National Grid Plc HSBC 30,095
(313,267) Network International Holdings Plc Goldman Sachs (27,567)
231,683 Next Fifteen Communications Group Plc HSBC (180,713)
44,672 Next Plc JP Morgan 244,803
(197,569) Ocado Group Plc HSBC (408,637)
297,385 Oxford Instruments Plc JP Morgan 490,685
(108,936) Persimmon Plc HSBC (150,981)
932,608 Pets at Home Group Plc Goldman Sachs 546,508
(1,197,835) PZ Cussons Plc JP Morgan (6,528)
1,116,144 QinetiQ Group Plc JP Morgan 90,248
(1,148,232) Quilter Plc JP Morgan 230,316
400,204 RELX Plc Goldman Sachs (136,069)
24,305 Renishaw Plc HSBC (18,540)
2,871,736 Rentokil Initial Plc HSBC (268,456)
351,095 Rightmove Plc HSBC 207,146
(490,992) Royal Mail Plc HSBC 36,824
2,021,217 RS GROUP Plc Goldman Sachs 1,351,728
(216,304) Sage Group Plc HSBC 13,411
(1,080,920) Scottish Mortgage Investment Trust Plc JP Morgan (597,948)
(106,709) Severn Trent Plc Goldman Sachs 205,948
(3,009,275) SIG Plc JP Morgan 34,607
2,583,594 Sirius Real Estate Ltd HSBC 180,852
39,104 Spirax-Sarco Engineering Plc HSBC (93,850)
1,088,754 Spirent Communications Plc Goldman Sachs 56,615
(1,000,149) SSP Group Plc Goldman Sachs (392,058)
(1,265,614) Standard Life Aberdeen Plc Goldman Sachs (91,441)
(1,819,393) Tesco Plc Goldman Sachs 383,093
(235,664) Travis Perkins Plc Goldman Sachs (110,762)
(893,439) Tritax Big Box Plc (REIT) HSBC (11,787)
(504,416) TUI AG Goldman Sachs 230,518
(357,052) United Utilities Group Plc HSBC 96,404
(277,331) Victoria Plc HSBC 180,465
(99,729) Victrex Plc HSBC (55,848)
(1,550,993) Vodafone Group Plc Goldman Sachs (174,952)
(764,677) Volution Group Plc HSBC (408,176)
1,329,392 Watches of Switzerland Group Plc HSBC 1,781,385
408,432 WH Smith Plc Goldman Sachs 408,432
403,674 Wise Plc A~ Goldman Sachs 162,681
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)

583,068 Workspace Group Plc (REIT) Goldman Sachs 259,465
69,433 XP Power Ltd HSBC 192,091
8,719,272

32,577 Abbott Laboratories Goldman Sachs 143,878
68,549 Accenture Plc *A~ Goldman Sachs 762,321
(85,365) Affirm Holdings Inc Goldman Sachs (444,429)
5,362 Alphabet Inc *C~ Goldman Sachs (165,558)
(72,923) Altria Group Inc JP Morgan 87,468
1,692 Amazon. com Inc JP Morgan 215,515
(18,742) American Express Co JP Morgan (128,346)
75,627 Antero Resources Corp Goldman Sachs 435,150
54,909 Apple Inc HSBC (181,009)
(18,530) Asbury Automotive Group Inc Goldman Sachs 60,349
(138,110) AT&T Inc Goldman Sachs (102,576)
31,560 Axon Enterprise Inc Goldman Sachs 96,444
137,170 Baker Hughes Co Goldman Sachs 218,427
(34,151) Best Buy Co Inc JP Morgan (207,683)
(27,360) Beyond Meat Inc Goldman Sachs (2,608)
(18,266) Boot Barn Holdings Inc Goldman Sachs 192,005
(7,866) Boston Beer Co Inc A~ JP Morgan 39,427
(62,034) Campbell Soup Co JP Morgan 206,468
(48,041) CarMax Inc Goldman Sachs (208,833)
(13,728) Carvana Co Goldman Sachs 74,698
(76,173) Chewy Inc A~ Goldman Sachs 15,127
(75,937) Comcast Corp “A~ HSBC (243,090)
(123,773) Conagra Brands Inc Goldman Sachs 316,585
48,516 Danaher Corp Goldman Sachs 540,005
(18,663) Datadog Inc A~ HSBC (170,529)
23,154 Dollar General Corp Goldman Sachs (141,516)
43,604 Domo Inc *B~ JP Morgan 32,558
15,817 Edwards Lifesciences Corp Goldman Sachs 49,628
47,864 Entegris Inc Goldman Sachs 158,545
5,220 Fair lIsaac Corp JP Morgan 245,181
(31,949) Freshpet Inc Goldman Sachs (154,555)
(143,135) Gap Inc Goldman Sachs 187,602
(39,120) HP Inc Goldman Sachs (25,422)
(31,862) HP Inc JP Morgan (40,495)
(97,438) Intel Corp Goldman Sachs (63,080)
15,821 Intuit Inc JP Morgan 673,043
(90,240) Kroger Co HSBC 162,717
(5,923) Kroger Co JP Morgan (18,989)
(70,842) L Brands Inc JP Morgan 403,235
497,745 Leslie”s Inc Goldman Sachs 296,536
(76,775) Macy ”s Inc Goldman Sachs (148,809)
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)

14,242 Meta Platforms Inc A~ JP Morgan (27,151)
40,833 Microsoft Corp Goldman Sachs 303,271
32,040 Nutrien Ltd Goldman Sachs (104,536)
(20,662) NVIDIA Corp HSBC (137,945)
(363,589) Opendoor Technologies Inc Goldman Sachs (46,345)
(67,864) Oracle Corp Goldman Sachs (143,358)
(52,153) Peloton Interactive Inc A~ Goldman Sachs 53,027
(5,837) Pool Corp HSBC (33,219)
53,385 Qualtrics International Inc A~ Goldman Sachs (43,678)
(186,506) Robinhood Markets Inc A~ Goldman Sachs (29,630)
(46,038) ROBLOX Corp =A<~ Goldman Sachs 38,764
30,146 S&P Global Inc HSBC 607,757
20,073 salesforce. com Inc Goldman Sachs (56,764)
8,560 ServiceNow Inc HSBC 303,261
1,500 ServiceNow Inc JP Morgan 20,181
18,198 Smartsheet Inc A~ Goldman Sachs (30,356)
(3,161) Snowflake Inc "A~ Goldman Sachs 41,732
(13,067) Snowflake Inc A~ JP Morgan 159,847
(118,485) Sonos Inc Goldman Sachs (22,594)
(34,119) T Rowe Price Group Inc JP Morgan (172,528)
(9,404) Tesla Inc JP Morgan 91,430
3,488 Thermo Fisher Scientific Inc Goldman Sachs 88,828
31,374 Thermo Fisher Scientific Inc HSBC 1,347,021
47,041 Trade Desk Inc A~ Goldman Sachs 52,385
36,516 Tradeweb Markets Inc A~ HSBC 209,425
(110,517) UiPath Inc =A~ Goldman Sachs (111,651)
(26,901) Walt Disney Co HSBC (37,609)
(26,621) Wayfair Inc A~ Goldman Sachs (117,784)
(39,628) Wingstop Inc Goldman Sachs 76,193
(57,452) Zillow Group Inc =C~ JP Morgan (139,067)
68,534 Zoetis Inc Goldman Sachs 243,889
15,250 Zoom Video Communications Inc *A~ Goldman Sachs 217,592
46,192 ZoomlInfo Technologies Inc JP Morgan (41,203)
5,724,570

643,902,042 ) 15,319,561
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(968)  EUR EURO STOXX 50 Index Futures June 2022 2022 12,940,497 (434,312)

(894) GBP FTSE 100 Index Futures June 2022 2022 68,024,460 (4,301,830)

(1,646) ©GBP FTSE 250 Index Futures June 2022 2022 67,028,412 (1,044,095)
NASDAQ 100 E-Mini Stock Index Futures

(24) UsD June 2022 2022 4,785,891 (293,199)

(6,073,436)

AUD 24,383,657 GBP 13,995,307  State Street Bank & Trust Company 15/6/2022 (89,699)

GBP 527,727 AUD 926,818  State Street Bank & Trust Company 15/6/2022 (823)

(90,522)

CHF 19,347,471 GBP 15,927,782  State Street Bank & Trust Company 15/6/2022 95,668

GBP 1,077,850 CHF 1,315,316  State Street Bank & Trust Company 15/6/2022 (11,485)

84,183

CNH 31,502 GBP 3,788  State Street Bank & Trust Company 15/6/2022 (40)

GBP 123 CNH 1,017  State Street Bank & Trust Company 15/6/2022 1

39)

EUR 255,328,375 GBP 218,776,995  State Street Bank & Trust Company 15/6/2022 (1,420,090)

GBP 15,560,448 EUR 18,226,573  State Street Bank & Trust Company 15/6/2022 44,461

(1,375,629)

GBP 3,605 JPY 576,727  State Street Bank & Trust Company 15/6/2022 47

JPY 18,118,951 GBP 112,563  State Street Bank & Trust Company 15/6/2022 (756)

(709)

GBP 15,935,575 USD 19,709,044  State Street Bank & Trust Company 15/6/2022 279,829

Usb 195,389,787 GBP 157,917,231  State Street Bank & Trust Company 15/6/2022 (2,710,680)

(2,430,851)

435,401,365) ) (3,813,567)
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2022 31 2021 31
10,338 17,247
60 136
10,398 17,383
(7,431) (8.829)
(6,369)
2,967 2,185
(2,866) (2,149)
(2,866) (2,149)
101 36
101 36
2022 31 2021 31
17,759,497 21,281,310
101 36
80,956,417 79,180,133
(78,939,310) (81,314,431)
336 1,839
2,017,443 (2,132,459)
19,777,041 19,148,887
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2022 31
2022 31 2021 30
833,301 1,055,979
43,763 1,045
19,080,243 17,908,428
19,957,307 18,965,452
180,266 1,205,955
180,266 1,205,955
19,777,041 17,759,497
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2022 31
2021 30 34.78
2021 30 34.78

237,670,000 USD US Cash Management Bill, 0.00%, 07/06/2022 237,520 1.20
359,110,000 USD US Cash Management Bill, 0.00%, 14/06/2022 358,807 1.81
786,540,000 USD US Cash Management Bill, 0.00%, 28/06/2022 785,464 3.97
29,310,000 USD US Cash Management Bill, 0.00%, 05/07/2022 29,271 0.15
116,340,000 USD US Cash Management Bill, 0.00%, 02/08/2022 116,033 0.59
4,485,000 USD US Treasury, 0.13%, 30/04/2022 4,485 0.02
140,000,000 USD US Treasury, 1.75%, 30/04/2022 140,167 0.71
200,000,000 USD US Treasury, 1.88%, 30/04/2022 200,258 1.01
18,565,000 USD US Treasury, 2.13%, 16/05/2022 18,612 0.09
100,000,000 USD US Treasury, 1.88%, 31/05/2022 100,296 0.51
14,735,000 USD US Treasury, 0.13%, 30/06/2022 14,737 0.07
12,000,000 USD US Treasury, 0.13%, 01/08/2022 12,001 0.06
127,635,000 USD US Treasury, 2.00%, 30/11/2022 128,562 0.65
59,000,000 USD US Treasury, 1.63%, 15/12/2022 59,113 0.30
31,465,000 USD US Treasury, 2.13%, 31/12/2022 31,729 0.16
15,470,000 USD US Treasury, 1.50%, 28/02/2023 15,514 0.08
18,880,000 USD US Treasury, 1.50%, 31/03/2023 18,950 0.10
40,550,000 USD US Treasury, 2.50%, 31/03/2023 41,091 0.21
175,000,000 USD US Treasury, FRN, 0.72%, 30/04/2022 175,015 0.88
100,000,000 USD US Treasury Bill, 0.00%, 12/04/2022 99,994 0.51
185,000,000 USD US Treasury Bill, 0.00%, 14/04/2022 184,985 0.93
87,000,000 USD US Treasury Bill, 0.00%, 19/04/2022 86,990 0.44
10,332,900 USD US Treasury Bill, 0.00%, 10/05/2022 10,330 0.05
55,125,000 USD US Treasury Bill, 0.00%, 17/05/2022 55,105 0.28
169,930,000 USD US Treasury Bill, 0.00%, 31/05/2022 169,844 0.86
1,177,455,000 USD US Treasury Bill, 0.00%, 16/06/2022 1,176,642 5.95
88,425,000 USD US Treasury Bill, 0.00%, 23/06/2022 88,393 0.45
87,200,000 USD US Treasury Bill, 0.00%, 30/06/2022 87,069 0.44
107,990,000 USD US Treasury Bill, 0.00%, 07/07/2022 107,892 0.55
42,945,000 USD US Treasury Bill, 0.00%, 28/07/2022 42,892 0.22
48,425,000 USD US Treasury Bill, 0.00%, 18/08/2022 48,281 0.24
135,090,000 USD US Treasury Bill, 0.00%, 01/09/2022 134,705 0.68
654,925,000 USD US Treasury Bill, 0.00%, 08/09/2022 652,974 3.30
112,370,000 USD US Treasury Bill, 0.00%, 15/09/2022 111,943 0.57
132,690,000 USD US Treasury Bill, 0.00%, 22/09/2022 132,132 0.67
282,720,000 USD US Treasury Bill, 0.00%, 29/09/2022 281,228 1.42
300,550,200 USD US Treasury Bill, 0.00%, 03/11/2022 300,262 1.52
20,625,000 USD US Treasury Bill, 0.00%, 29/12/2022 20,564 0.10
80,895,000 USD US Treasury Bill, 0.00%, 26/01/2023 80,470 0.41
309,250,000 USD US Treasury Bill, 0.00%, 23/02/2023 306,068 1.55

72/113



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

2021 30 34.78
200,000,000 USD US Treasury Bill, 0.00%, 23/03/2023 196,855 0.99
6,863,243 34.70
6,863,243 34.70
6,863,243 34.70
b 2021 30  66.06
2021 30 66.06
1,600,000,000 USD Barclays Capital, Inc. 0.30% 01/04/2022 1,600,000 8.09
2,250,000,000 USD BNP Paribas SA 0.29% 01/04/2022 2,250,000 11.38
100,000,000 USD BNP Paribas SA 0.29% 01/04/2022 100,000 0.51
1,060,000,000 USD BofA Securities, Inc. 0.27% 01/04/2022 1,060,000 5.36
150,000,000 USD BofA Securities, Inc. 0.27% 01/04/2022 150,000 0.76
1,125,000,000 USD Citigroup Global Markets, Inc. 0.30% 01/04/2022 1,125,000 5.69
77,000,000 USD Citigroup Global Markets, Inc. 0.30% 01/04/2022 77,000 0.39
190,000,000  USD g;ﬁ‘k"t Agricole Corporate and Investment , ooy 0170472022 190,000 0.96
150,000,000 Usp credtt Agricole Corporate and Amvestent o apy 0170472002 150,000 0.76
990,000,000 USD Credit Suisse AG 0.30% 01/04/2022 990,000 5.01
733,455,882 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 733,456 3.71
526,409,314 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 526,409 2.66
524,802,196 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 524,802 2.65
489,583,333 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 489,583 2.47
175,749,485 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 175,750 0.89
1,445,000,000 USD Societe Generale SA 0.30% 01/04/2022 1,445,000 7.31
630,000,000 USD TD Securities (USA) LLC 0.28% 01/04/2022 630,000 3.18
12,217,000 61.78
12,217,000 61.78
19,080,243 96.48
833,301 4.21
(136,503) (0.69)
19,777,041 100.00
3.94
91.67
4.39
100.00

12,415,564,000
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(2023 )

27,141,571

4,473

) 27,137,098

30,999,667

( ) 0.8754

388,179,692

63,912

) 388,115,780

423,677,245

( ) 0.9161
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2023 ( )
185 10,171,042
72 446,478
257 10,617,519
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@
( )
35 36
(2021 12 31 ) (2022 12 31 )
17,813 18,002
16 50
223 260
527 2
2,017 1,751
2,244 2,880
981 570
2 -
23,827 23,520
789 744
575 553
1,364 1,297
10 12
10 12
50 39
1,118 1,125
1,001 1,084
12 9
889 898
3,072 3,156
4,448 4,465
28,275 27,986
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( )
35 36

(2021 12 31 ) (2022 12 31 )
143 143
4 4
70 70
459 421
2,991 1,995
760 626
272 172
402 384
- 4
166 276
2,156 1,778
203 149
- 326
7,630 6,355
82 92
784 961
866 1,053
8,497 7,409
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
9,470 10,276
9,807 10,612
19,775 20,580
3 3
3 3
19,778 20,576
28,275 27,986
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@
( )
35 36
( 2021 1 1 ( 202 1 1
2021 12 31 ) 2022 12 31 )
6,653 6,484
8,355 8,687
14,536 16,110
29,546 31,281
1,534 1,551
170 188
298 360
4,326 4,677
4,625 5,037
94 106
51 86
95 87
39 47
187 222
6,611 7,106
579 915
5,106 5,934
2,616 2,360
8,302 9,209
352 463
1,073 1,109
3,360 3,699
11 34
- 1
24 123
260 285
902 901
53 76
426 441
0 0
519 3
348 431
15,638 16,782
7,296 7,392
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( )
35 36
( 2021 1 1 ( 202 1 1
2021 12 31 ) 2022 12 31 )
102 53
1 3
103 57
- 2
0 -
- 0
0 2
7,398 7,448
0 362
0 362
7,398 7,085
2,415 2,485
0 5
4,984 4,605
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©)
35 ( 2021 1 1 2021 12 31 )
( )
2021 1 1 3,120 3,001| 3,846 | 6,847| 336 10,386 10,723 | 20,691 3 3| 20,694
5,900 5,900 | 5,900 5,900
4,984 4,984 4,984 4,984
0 0 0
- - - - - 915 915 915 0 0| 915
2021 12 31 3,120 3,001| 3,846 | 6,847| 336 9,470 9,807 | 19,775 3 3| 19,778
36 ( 2022 1 1 2022 12 31 )
( )
2022 1 1 3,120| 3,001| 3,846| 6,847 336 9,470 9,807 | 19,775 3 3| 19,778
3,800 3,800 3,800 3,800
4,605 4,605 4,605 4,605
7 7 7
- - - - - 805 805 805 7 7| 798
2022 12 31 3,120 3,001| 3,846 | 6,847| 336 10,276 10,612 | 20,580 3 3| 20,576
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(2021 12 31 ) (2022 12 31 )
2,246 2,488
1,470 1,662

(2021 12 31 ) (2022 12 31 )
524 -
377 186
1,940 1,982
112 55

(2021 12 31 ) (2022 12 31 )
1,000 1,000
1,000 1,000

( 2021 1 1 ( 202 1 1

2021 12 31 2022 12 31
249 224
6,036 6,692
1,178 1,869
1,204 1,351
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( 2021 1 1 2021 12 31 )

15,000 15,000

€))

2021 3 30

5,900

393,333

2020 12 31

2021 3 30

( 2022 1 1

2022 12 31 )

15,000

15,000

@

2022 3 31

3,800 253,333 2021 12 31 2022 3 31
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2021 1 1 ( 2022 1 1
2021 12 31 2022 12 31
835 726
1,938
835 2,665
1.
€))
@
1
2.
2021 12 31
€)) 17,813 17,813
@ 2,017 2,017
®3) 2,244 2,244
[0 981 981
) 527 527
) 1,118 1,119
24,703 24,704 0
(6} 459 459
[®) 760 760
©) 2,991 2,991
4,210 4,210
(D
@ @ ©) O] ®)
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( 2
2021 12 31
1 5 10
10

(6 17,813
@3] 2,017
(©) 2,244
) 981
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2022 12 31
1,125 1,077 47
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10
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( 2021 1 1 2021 12 31 )

2009 12 2

2011 1 1
2011 1 1

@

( 2021 1 1
2021 12 31 )

2,149
322
20
188
94

0

2,588

@

( 2021 1 1
2021 12 31 )

3,313

17
359
94

3,606
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®

(021 12 31 )

2,505
3,606

1,100
82

1,018
65
33

919

82
1,001

919

Q)

( 2021 1 1
2021 12 31 )

322
20
9
59
3

270

270

®

(2021 12 31 )

100%

100%

87% 13% 1%
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(©)

( 2021 1 1
2021 12 31 )

0.7%
0.3%

80

( 2022 1 1 2022 12 31 )

2009 12 2

2011 1 1
2011 1 1

@

( 2022 1 1
2022 12 31 )

2,588
392
17

78
116

2,803
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2022 1 1
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3,606
3

573
448
116

3,368

®

(2022 12 31 )

2,710
3,368

657
92

565

455
29

991

92
1,084
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(

2022 1 1
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392
17
3
27
3
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(2021 12 31 )

(2022 12 31 )

161 140
660 544
240 294
89 83

- 99

25 28

1 0

78 121
1,257 1,312
306 331
59 82

1 -

367 414
889 898

(2021 12 31 ) (2022 12 31 )

889 898

(2021 12 31 )

(2022 12 31 )

30.6 30.6
2.0 3.9
0.0 0.4

32.6 35.0
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0.72
176
( 2021 1 1 ( 2022 1 1
2021 12 31 ) 2022 12 31 )
783 784
- 176
0 0
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( 2022 1 1 2022 12 31 )

( 202 1 1
2022 12 31

6,484
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16,110
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)
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