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— Vg7 7 v F - 27 ZX1USD

(12) 7LV T4 +ANERFT 47+ 77V R PLC-TLYT 4 +T4—F—<V T—EL+7
— Vg7 7 v F - 27 X1JPY

(13) SPDR & — } 7 # U A KEY)fi#E) = E ETF

3. BHRELHEH
2024 4F 6 AR HELH#E
277V F %2024 4 AK * %2023 412 HR)

4. RA ST
(1) 22y 2 MERKA7 7 v F GESHEBIRE SR RE)

A MSCI ¥fd 548 E5| Eo2
1 | 4=949Y— ~VAYTT TAIA 8.10%
2 |~A427uay 7}k TE B TAYA 7.49%
3 | ASML &k—nAF 4 v THE B *7 xR 6.27%
4 | BBxIavxsz— (TSMC) TN Bis 5.14%
5| 4vFad4yh T B TAYA 4.23%
6 | VvT F=f 4 FY R 4.06%
7 | Zvue—nNy 2 AAETA4H ~NIVARTT 77 VA 3.51%
8 | T/ ARYT v BARM - y—r 2 S 3.43%
9 | ¥ & fal TAIA 3.42%
W|vyavyv-zvF-Yavyv ~IVATT T AV A 3.37%

XERZ Comgest S AT X 2 FHICHE ST WE T,

2) TaAvvaFrn- 77X -PLC- 78— Z=7 T 4y FN)a—-77VF JPY
T*Fasbl—vay YT —RX

Top 10 Names Country Sector Weight
. Consumer
1 | PulteGroup Inc United States ) ] 0.57%
Discretionary

Information
2 | Hewlett Packard Enterprise Co United States 0.55%

Technology
3 | Hartford Financial Services Group Inc/The United States Financials 0.50%
4 | M&T Bank Corp United States Financials 0.47%
5 | First Citizens BancShares Inc/NC United States Financials 0.46%
6 | Fifth Third Bancorp United States Financials 0.46%
7 | International Flavors & Fragrances Inc United States Materials 0.46%
8 | Steel Dynamics Inc United States Materials 0.44%
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9 | State Street Corp United States Financials 0.43%
10 | Devon Energy Corp United States Energy 0.43%
B) FHF—F-IB—N A VYRR AV} T 7V X -PLC- FF—FFRET ANXF
T4 777 F (CAccUSD)
Top Positions NMV Coupon Maturity Date NMV%
1 | PEGA 0.75% 0.75% 2025/3/1 2.77%
2 | LMCA / SIRI 2.75% 2.75% 2049/12/1 2.59%
3 | SQ0.125% 0.125% 2025/3/1 2.31%
4 | SHOPCN 0.125% 0.125% 2025/11/1 2.28%
5 | MTCH 0.875% 0.875% 2026/6/15 2.24%
6 | DOCN 0% 0% 2026/12/1 2.04%
7 | GOLLBZ DIP - 2025/1/27 1.98%
8 | ABRAGF 11.5% 11.5% 2028/3/2 1.98%
9 | WO0.625% 0.625% 2025/10/1 1.94%
10 | JAZZ 1.5% 1.5% 2024/8/15 1.86%

4) MFS AVF 4T v -T77V R -

Ih—FvbFrrixr-7yyv F(I1USD)

OFRALRA AL 10 ShA7
A INES ¥R (%) HE (%)
1 | Alphabet Inc Class A 3aZy-vav-P-t & K 3.65
2 | Samsung Electronics Co Ltd T HR BT R 3.58
3 | iShares Physical Gold ETC ETF Z Dfth TANVT VE 3.48
4 | Amadeus IT Group SA —MRIHEM - - R ARA Y 3.03
5 | Booking Holdings Inc —MRIHE M - R K 2.63
6 | Euronext NV Sk 77 VA 2.49
7 | LEG Immobilien SE ANE) KA 2.44
8 | Edenred SE Sk 77 VA 2.33
9 | Knorr-Bremse AG BARM - —bv'x N4 2.31
10 | Heineken Holding NV AT TR T TR 2.20
X1 R o IF GICS1T ¥ Td, ETF I3 Zofhic L TwE 9,
@OtAERE EA7 10 $41A
A INES 7 —Kyv B H H#E (%)
1 | Standard Industries Inc/NJ 144A 3.375% 2031/1/15 0.57
2 | Ginnie Mae II 5.500% 2053/2/20 0.53
3 | JAMGOLD Corp 144A 5.750% 2028/10/15 0.52
4 | Arches Buyer Inc 144A 6.125% 2028/12/1 0.52
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. Freddie Mac Multifamily Structured Pass Through 5 804% 2029/3/25 0.50
Certificates
6 | Thermo Fisher Scientific Inc 1.215% 2024/10/18 0.49
7 | Global Aircraft Leasing Co Ltd 144A 6.500% 2024/9/15 0.48
8 | Foundation Building Materials Inc 144A 6.000% 2029/3/1 0.46
9 | Clearway Energy Operating LLC 144A 4.750% 2028/3/15 0.45
10 | Venture Global LNG Inc 144A 8.375% 2031/6/1 0.45
B) /LT T7 VR TANTIVE - 7= X4 F Iy s R/ F 77V F -1JPY
~y YN TR
Fatni 4, Eezziihill HE [ | b
1 | MEX BONOS DES 8% 07/31/53/MXN/ = 55 AFyvasy Axva | 2.78%
2 | US TREAS NTS 5% 08/31/25 Sl KK TAYA | 2.25%
3 | UNITED KINGDO 4% 10/22/63/GBP/ Esfiy YoA v F AFV R | 1.99%
4 | MEX BONOS 7.75% 05/29/31/MXN/ = 5 AFyasy A¥va | 1.37%
5 | STANDARD CHARTERED V/R /PERP/ | 4&:flf E TAVH | 1.35%
6 | BARCLAYS PLC V/R /PERP//GBP/ s Yok v F A¥) 2 | 1.34%
7 | KINGDOM OF BAHR 6.25% 01/25/51 ESf KR TAUH | 1.32%
8 | US TREAS NTS 4.125% 01/31/25 I Kk F v TADH | 1.25%
9 | BULGARIA 4.875% 05/13/36/EUR/ [ fik 2—u TAHRYT | 1.22%
10 | REPUBLIC O 8.75% 01/31/44/ZAR/ [ M77Vn72vF | M7 7YH | 1.11%
6) YAT~T4v 7 - Za—rn-<wz7uifitry 7 v F F GEEEELERER)
(%2024 £ 4 HE)
OIPE P _EAT 10 $414
$atni 4 fEH W | B M | BEE(%)
1| EEEfES FIF (1 04) 53 6 41 EfEGE% | HAM HA 24.87
2 | EFfEZ A (1 04F) 553 6 51 Effas | HAH HA 24.79
3 | EEfEZ A (1 04F) 553 6 31 Effas | HAH HA 17.61
N2 T 3 #hin
@iRER & EAT 10 874K
$atn 4 =§E- Y@< WK E i | BE (%)
1 | BUNDS 5t#(2024 4F 06 H[R) HE a—u KA 47.92
2 FTI00 PriifiRoEp (2024 5 06 Feid WRYE | AFY R A27.19
BR)
3 | DAX RS %54 (2024 4 06 HIR) B 2—wu KA 22.27
4 | GILT 4e#1(2024 4 06 HIR) =g BARYE | AF¥Y R 21.72
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T-NOTE 10 2024 4 06

5 FERI10 ) o6 Feik K F TAIU A A19.35
i)

6 | TOPIX 4t#1(2024 4F 06 HIR) H H A H A 16.73
E-mini S&P500 #5541 (2024 .

7 FeiE kKo TAYA A\15.37
06 AR)

8 | HEFMAM S (2024 4 06 HER) =gz H A H A 9.37

A (5 6%. 10 4E) (2024 4E 06

9 RHIEE e (6%, 10 4£)( i T AR . 440
HIR)
NASDAQMN £% 2024

0| HBE)Q PRTG e (2024 1 e KkEr | TAUR 1.71

SR 11§84

(7) MontLake =2V 7 UCITS 79 v +74+—24 ICAV-ABR 4 F3Ivr-7TLvEF =274
T4 & X774 V7477V F 1 7R (% %2023 4 12 AHFK)

@DGovernment Bonds

Description Coupon Maturity Date % of Net Assets
1 | United States Treasury Bill 0.000% 08/08/2024 12.65%
2 | United States Treasury Bill 0.000% 11/07/2024 12.46%
3 | United States Treasury Bill 0.000% 05/09/2024 12.37%
4 | United States Treasury Bill 0.000% 13/06/2024 12.01%
5 | United States Treasury Bill 0.000% 31/10/2024 10.39%
6 | United States Treasury Bill 0.000% 03/10/2024 10.19%
7 | United States Treasury Bill 0.000% 16/05/2024 9.64%

(@Futures Contracts

Description Coupon Maturity Date % of Net Assets
1 | S&P500 eMini Future March 2024 - - 1.79%
2 | CBOE VIX Future January 2024 - - -0.05%
3 | CBOE VIX Future February 2024 — — -0.02%

8) ~=vTv7LZ7:SICAV- ~v-AHL-TA77aT -ANXFT 47 - HKMZ 7=

(~v V)
oW 4 THAH He L/S
1| BARH/ K v W -21.21% S
2 | WEY v/ R W -19.30% S
3| YVUHFE—ALFEAL KL HE -14.57% S
4 | AFEFALKF L HE -12.60% S
5 | HETT/KFAL (FveaT7 TV "5 70) W -12.18% S
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6 | #E 10 FE LY SR/ 2% 10.21% L
7 | 2—uv/kFr WE -9.04% S
8 | A4 RATZ7ZV/KFn WM -8.79% S
9 | z—um/ERVF HE -8.75% S
10 | =RV F/ KR mE -8.63% S
9) (10) 7oy T4 - ANRFT 4T - 77X -PLC-TLVT 4 - %V FF7—-USxT”
AT74 77k - 27Z7R1USD,/ 7 7 A1JPY
Net
Security Name Sector Long/Short
Exposure
1 | CLEAN HARBORS INC INDUSTRIAL Long 2.89%
2 | S& P 500 INDEX P @ 4900 SEP 24 INDEX Long 2.52%
3 | RUSSELL 2000 INDEX C @ 2010 AUG 24 INDEX Long 2.09%
4 | QUALCOMM INC C @ 200 AUG 24 TECHNOLOGY Long 1.64%
5 | XYLEM INC INDUSTRIAL Long 1.40%
C_INDUSTRIA DE DISENO TEXTIL CONSUMER
6 Long 1.32%
uUSD CYCLICAL
CONSUMER
7 | LIVE NATION ENTERTAINMENT IN Long 1.22%
CYCLICAL
CONSUMER
8 | TKO GROUP HOLDINGS INC Long 1.13%
CYCLICAL S
9 | META PLATFORMS INC-CLASS A COMMUNICATIONS Long 1.13%
10 | CAE INC INDUSTRIAL Long 0.90%

(11) (12) 7LVYT A ~ANEFT 47+ 77 VR PLC-TLVT 4 + T4 =K==V T —
LTV 7 F - 2 7X1USD,/ 7 7 A1JPY

Net
Security Name Sector Long/Short
Exposure
1 | HIPGNOSIS SONGS FUND LTD FINANCIAL Long 8.35%
2 | ENDEAVOR GROUP HOLD-CLASS A | COMMUNICATIONS Long 5.69%
3 | COVESTRO AG BASIC MATERIALS Long 4.85%
4 | UNITED STATES STEEL CORP(NYS) BASIC MATERIALS Long 4.01%
5 | HUBSPOT INC TECHNOLOGY Long 3.20%
6 | HASHICORP INC-CL A TECHNOLOGY Long 3.12%
CONSUMER NON-
7 | CATALENT INC Long 3.06%
CYCLICAL
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8 | C_.KEYWORDS STUDIOS PLC TECHNOLOGY Long 3.05%
9 | WESTROCK CO(NYS) INDUSTRIAL Long 2.98%
10 | ANSYS INC(NSM) TECHNOLOGY Long 2.91%
(13) SPDR & — } 7 U A KEYii#E) E & ETF
oW A4 7 —HKy EH e
1| REEGS WtEs)) 0.625% 2026/01/15 | 0.07%
2 | KREERE Wffhid®)) 1.000% 2048/02/15 |  0.07%
3 | KREEME (WfffidH)) 0.125% 2031/01/15 | 0.07%
4 | REERE (PrifidES)) 1.500% 2053/02/15 | 0.07%
5 | KREEME (WfffidH)) 2.125% 2040/02/15 | 0.07%
6 | KEEME (YfffiH)) 2.000% 2026/01/15 | 0.07%
7 | REERE (WffhiEs)) 0.125% 2052/02/15 | 0.07%
8 | KEIEME (YfffiH)) 2.375% 2028/10/15 |  0.06%
9 | REERE WiiES)) 1.625% 2027/10/15 | 0.06%
10 | REERE (WffidES)) 0.625% 2032/07/15 | 0.06%
LAE
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