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ZHHYTHLE 165
% I 4 4 965, 560
AMFERE A 1,210
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45 % 18 U CAIEME CHIE S 5 A GrlE e,/ A oM EBIRIE~ (HHK) 3, 559, 131
45 %08 U CAIEME CHIE Sh A RA SRlE e AR ORFEBFILGE . (HEK) OHZH) 329, 565
IESE Ny 4, 855, 631
#
(g2t 261, 204
TRAE TR 57, 354
T A P 52, 778
EHAGF 371, 336
flas () 4,484, 295
SRt
HUTHE 80
Sy Bic 4 787, 639
YRR, (HER) 3, 696, 576
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an IRERMEALFAHEER 0215F12A31RR%E)

Kokt

EA]

HAREAF—L

87,936
167,828

16,423
337,922

160,866

A—>D—85 - 280,659
(2020¢£12A31H:-)
Cordiant Digital Infrastructure Ltd/Fund
Cordiant Digital Infrastructure Ltd/Fund

TANVTY R-313,692
(20204£12H31H:2,120,819)

DMS UCITS Platform ICAV - FVC Equity Dispersion
UCITS Fund

D —D—15-2,288,129
(20204£12831H:-)

WisdomTree Copper - ETF
WisdomTree WTI Crude Oil - ETF

- 209,528

(2020481231 H:197,469)
Gresham House Energy Storage Fund Plc/The
und

HERERF— LIS 2 REEF

[

145,000

133,000

100,000

0,000,000

200,000

200,000

284,000

200,000

199,000

200,000

200,000

200,000

276,000

3,600,000

TSVA -239,363
(20204£12/31H: 853,353)
Altice France SA/France 'REGS' 4.126%
15-Jan-2029
Iliad Holding SASU 'REGS' 5.626% 15-0ct-2028
R4 -87,130
(20204E12131H:285,977)
TK Elevator Midco GmbH 'REGS' 4.375%
16-Jul-2027
A R-100,212
(20204£12/431H:100,923)
National Highways Authority of India 7.300%
18-May-2022

TANVT Y F-178,087
(20204E12/131H:189,831)
AIB Group Plc FRN (Perpetual) 5.2560%
09-Oct-2024
ARV 7 - 558,492
(20204£12/31H:556,598)
Intesa Sanpaolo SpA '144A' FRN (Perpetual)
7.700% 17-Sep-2025
UniCredit SpA'EMTN' FRN (Perpetual) 3.875%
03-Jun-2027
niCredit SpA FRN (Perpetual) 8.000%
03-Jun-2024

NIV TNY -174,638
(2020%E12H31H:189,773)

Summer BC Holdco B SARL 'REGS' 5.750%
31-0ct-2026

ARAY - 534,766

(20204¢12531H:564,255)

Banco Bilbao Vizcaya Argentaria SA FRN

(Perpetual) 5.875% 24-Sep-2023

Banco Bilbao Vizcaya Argentaria SA FRN
erpetual) 6.000% 29-Mar-2024

Banco Santander SA FRN (Perpetual) 4.750%

19-Mar-2025

P2 - 4,025,858
(20204£12/931H:1,208,107)

Lloyds Banking Group Plc FRN (Perpetual) 4.947%
27-Jun-2025

United Kingdom Treasury Bill (Zero Coupon)
0.000% 19-Apr-2022

280,659
91,014
189,645

313,602
313,692

2,288,129
477,968
1,810,161

209,528
200,528

3,092,008

239,363
121,330

118,033

87,130
87130

100,212
100,212

178,087
178,087

558,492
167,079

228,812

162,601

174,638
174,638

534,766
179,485

181,163

174,118

4,025,858
254,008

3,598,596

AR AR

(BL 1 RV F) (%)

0.42
014
0.28

0.48
0.48

'Y
N

oo W
i

0.32
0.32

0.36
018

018

043
013

015
015

0.27
0.27

0.85

0.27
0.27

0.81
0.27

0.28

&

6.11
0.39

5.46

Bt Ea

EHREE)

FEERE)
176,000 Vmed 02 UK Financing | Plc'REGS' 4.00
31-Jan-2029

3KE - 1,149,862
(20204E1231H:1,707,324)
0 American Airlines Inc '144A' 11.750% 15-Jul-2025
186, Ball Corp 2.875% 15-Aug-2030
200,944 Delta Air Lines Inc / SkyMiles IP Ltd '144A" 4.750%
20-0ct-2028
Mileage Plus Holdings LLC / Mileage Plus
Intel &etual Property’Assets Ltd 1 gb/\‘ 6.500%
20-Jun-2027
216,000 Radiate Holdco LLC / Radiate Finance Inc '144A"
4.500% 15-Sep-2026
Sprint Capital Corp 8.750% 15-Mar-2032
Sprint Corp 7.125% 15-Jun-2024
0 United Airlines Inc '144A' 4.376% 15-Apr-2026

200,

BEHON g 3R&RAR

4 ik - 500,150
(20204E12H431H:1,532,719)
16,223 Alibaba Group Holding Ltd
4,280 Tencent Holdings Ltd
25,690 Tencent Music Entertainment Group ADR

P - 476,898
(20204712H131H:363,539)
000 Flat Glass Group Co Ltd 'H'
16,000 Foshan Haitian Flavouring & Food Co Ltd ‘A’
13,000 LONGI Green Energy Technology Co Ltd ‘A’

40,

FY—7 -722170
(20204£1231R:725,086)
5,159 Novozymes A/S
4,324 Orsted AS "144A"

T4VIVR-271121
(20204£12H31R:-)

7,455 Neste Oyj

TS5V R 2,243,887
(20204E12H131H:2,410,013)
2,615 Air Liquide SA
16,546 Bureau Veritas SA
Legrand SA
1,800 L'Oreal SA
889 LVMH Moet Hennessy Louis Vuitton SE

KA - 2,326,830
(20204£12/31H:2,687,947)
13,441 Bayer AG
6,219 Continental AG
16,700 RWE AG
5,431 Volkswagen AG - Preference

Yy —Y—E - 35,653
(20204E12H31H:52,776)
125,098 Amedeo Air Four Plus Ltd

i - 902,209
(20204E12H31H:1,222,401)
82,200 AIA Group Ltd
44,000 Link REIT (Units) (REIT)

AR - 492,928
(20204F1231H:366,223)

19,096 Housing Development Finance Corp Ltd

AlfilitAE  AHALER

(HAAL @ JER )

173,256

1,149,862

161732
167150
108,998

25,438

7,048,408

500,150
183,471
185,999
130,680

476,898
150,632
195,801

722,170
314,181
408,009

271021

2,243,887
336,172
405,028
327971
633,566
541,160

2,326,830
531,265
486,554
499,618
809,393

35,653
35,653

902,209

492,928
492,928

(%)

0.26

175
0.35
0.20
0.25

0.25

0.25
017
0.04

10.70

0.76
0.28
0.28
0.20

0.72
0.23
0.29
0.20

110
0.48
0.62

0.41
0.41

0.82

3.53
0.80
074
076

1.23

0.05
0.05

1.37
0.93
0.44

0.75
075



Bt St A : B )
B )
TAWS YR -3,403,783

(2020412931 R:3,134,009) 3,403,783
2,081 Accenture Plc - Class A 639,240
139,441 Greencoat Renewables Plc 130,585
118 Kerry Group Plo 11,303
3,751 Linde Plc 958,528
9,410 Medtronic Plc 729,666
6,492 Ryanair Holdings Plc ADR 492,295
2,967 Trane Technologies Plc 442,166
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AR AL

B%:- 1,682,065

(2020412531H:536,633) 1,682,065

7300 Advantest Corp 512,906

9,000 Sony Group Corp 840,473

11,500 Suzuki Motor Corp 328,686

Dy —V—W- 412,676
(20204E12/331H:364,202) 412,676

3,152 Ferguson Plc 412,676

F5 & -1,180,298

(20204E12/931H:562,920) 1,180,298
1,464 ASML Holding NV 871,366
14,821 Universal Music Group NV 308,932

IV x— - 224,899

(20204E12H31H:-) 224,899

4,238 TOMRA Systems ASA 224,899
KR - 491,842

(20204£12H31H:615,402) 491,842

1,202 Samsung SDI Co Ltd 491,842

AA A - 2,872,366

(20204£12/331H:2,499,997) 2,872,366

10,386 Alcon Inc 681,646
3,531 Chubb Ltd 506,054
662 Lonza Group AG 409,836
3,196 Nestle SA 331018
7.917 TE Connectivity Ltd 943,712

34 - 6,818,158
(20204£129310:4,872,869) 6,818,158

21,574 31 Group Ple 313,848

13,447 Associated British Foods Plc
12,309 AstraZeneca Plc
50,186 BAE Systems Plc
54,354 Barratt Developments Plc
18,229 Diageo Plc

249,180 Impact Healthcare Reit Plc (REIT)
54,907 Informa Plc
14,346 Persimmon Plc
60,311 Prudential Plc
29,654 Relx Plc

220,849 Taylor Wimpey Plc

22,242 Travis Perkins Plc 349,867
12,675 Unilever Plc 498,487
24,923 Wickes Group Plc 59,142

3K - 15,012,880

(20204£12331H:10,903,927) 15,012,880
74 Abbott Laboratories 91,450
4,632 Abbott Laboratories 484,665
442 Alphabet Inc - Class A 959,109
Amazon.com Inc 640,925
American Tower Corp (REIT) 144,337
Bank of America Corp 546749
CME Group Inc 986,661
ConocoPhillips 712,332
Dominion Energy Inc 279,868
Ecolab Inc 442,177
Ecolab Inc 262,250

(%)

517
0.97
0.20
0.02
1.45

m
0.7

0.67

2.55
078
1.27
0.50

0.63
0.63

179

0.47

0.34
0.34

0.75
0.75

4.36
1.04
077
0.62
0.50
143

10.35
0.48
0.41
1.61
0.42
0.61
m
0.45
0.43
0.62
116
1.08
0.69
053
076
0.09

22.78
014
0.74
1.46
0.97
0.22
0.83
1.50
1.08
0.42
0.67
0.40

At AR

Bt iR GRSV F) (%)
B B
HE| k)
10,860 Elanco Animal Health Inc 231,246 0.35
1,031 EliLilly & Co 212271 0.32
333 Eversource Energy 22,520 0.03
3,842 Eversource Energy 259,825 039
2,797 Fidelity National Information Services Inc 228,320 035
1,804 Goldman Sachs Group Inc/The 516,046 078
2,228 Hubbell Inc - Class B 342,847 0.52
782 IDEXX Laboratories Inc 058
7,280 JPMorgan Chase & Co 1.30
1,073 Lockheed Martin Corp 0.43
1,936 Mastercard Inc 079
3,647 Microsoft Corp 1.39
64 Microsoft Corp 002
4,330 Morgan Stanley 0.49
5,921 NIKE Inc 112
28 Norfolk Southern Corp 110
10,336 Otis Worldwide Corp 101
2,072 salesforce.com Inc 0.60
1,612 Sherwin-Williams Co/The 3 52 0.60
1,618 Thermo Fisher Scientific Inc 799,268 1.21
6,304 Yum China Holdings Inc 230,506 0.35
2,259 Zoetis Inc 410,873 0.62
BRI 2 REL 40,070,813 60.81
Eepagiizeie3
H—P—§ - 2,230,900
(20204£125§31H:2,200,747) 2,230,900 3.39
131,949 Bluefield Solar Income Fund Ltd 163,881 025
332,581 Hipgnosis Songs Fund Ltd/The Fund 416,724 063
359,692 International Public Partnerships Ltd 610,397 0.93
147,586 JLEN Environmental Assets Group Ltd Foresight 155,408 0.24
Group Holdings
653,575 Renewables Infrastructure Group Ltd/The 884,490 1.34
Ny T VYT - 246,440
(20204£12131H:266,913) 246,440 0.37
140,182 BBGI Global Infrastructure SA 246,440 0.37
B - 1,762,163
(20204£1231H:1,692,944) 1,762,163 2.67
646,769 BioPharma Credit Plc/The Fund 465,063 070
458,355 Greencoat UK Wind Plc/Funds 644,447 098
556,634 Sdcl Energy Efficiency Income Trust Plc 652,653 0.99
RN T B RE AR 4239,503 6.43
Fitk PR
NoEYT VYT - 890,024
(20204F12A31H:-)
Ensemble Investment Corporation
7,650 SA(WTS) 27-0ct-2022 890,024 135
[ - 2,795,889
(20204£1231H:2,057,163)
Barclays Bank Plc (WTS)
18,267 12-Aug-2022 1,416,623 215
Barclays Bank Plc (WTS)
18,267 15-Aug-2022 1,379,266 2.00
FRETRHECN T SR GF 3,685,913 5.59
AVTY I ARZTY 3V - 540,005
(20204£12/31H:532,999)
18 CBOE S&P 500 Index Put 17-Mar-2022 4,450.000 80,810 012
19 CBOE S&P 500 Index Put 17-Nov-2022 4,500.000 375,460 057
186 EURO STOXX 50 Index Put 18-Mar-2022 3,950.000 83735 018
AVTYIRA Ty a vaEt 540,005 0.82
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Ty A PR
- F—vv (i ogfir: g5 FALE
it 4] fi i JRY ) EUR) (%)

SMEESLW - 29,700
(20204£12/§31H:91,828)

10 FT x Long Futures 469,340 001
C 2

8 1,484,119 21,470 003

SRERN AR 29700  0.04
SHE R EEESANIC R B RIEBIRILE - 208,

(2020%:12H31H:1,814,858) 208,957 0.32

B U CAEMEMME S h 5 SR ot 58,915,307  89.40

AR HLALER
Bt il (A RV F) (%)
AVTY I ARF TV 57 -(376,900)
(2020412531 H:(185,509))
) OE S&P 500 Index Put 17-Mar 250.000
CBOE S&P 500 Index Put 17-Nov 2 4,200.000
(186) EURO STOXX 50 Index Put 18-Mar-2022 3,750.000

AVTFY I RAE Sy a vEAE (376,900) (0.57)

BT oA AR
e F—w (i o ¢ FAEE
t 4t fii FrOR) o) R

SeMPRERK) -(46,560)
(2020£E12H31H: -)

(13) E-mini S&P 500 Index S (2,301,841)
Futures Contracts Exp
SRR AR (46,560)  (0.07)
HHE A SR AR D AR FBURYK - (180,785)
(20201121131 H: (257,658) (180785)  (0.28)
B U TR EMEMME S h 2 SRamAFE (604,245)  (0.92)
=i 7,585,983  11.52
RigrE AT 65,897,045  100.00
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